OO
HEALTHIANNUALISTATEMENT

ForithelYearlEndingiDecemberi31,12004
lofithelConditiontandlAffairslofithe

UnitedlHealthCareloflArkansas,lInc.

NAICIGroupiCode.....0707, 0707 NAICICompanyiCode..... 95446 Employer'siiDINumber..... 6311036819
0 (CurrentiPeriod)(1(PrioriPeriod)
OrganizediunderithelLawslof Arkansas StatelofiDomicileloriPortlofiEntry Arkansas CountrylofiDomicile  US
LicensediasiBusinessiType.....HealthiMaintenancelOrganization IsStHMOiFederallyiQualified?mYesl[ 0JmoNol[ X
Incorporated..... Septemberi27,11990 CommencediBusiness..... Aprill1,11992
StatutorylHomelOffice 415INorthiMcKinleyiStreet,1Suite1300..... LittlelRockl..... ARD..... 72205
0 (StreetiandiNumber) i Citylori Town,StatelandiZipiCode)
MainiAdministrativelOffice 4150NorthiMcKinleyiStreet,iSuitel300.. ... LittleIRockI..... ARL..... 72205 501066407700
0 (StreetiandNumber)liL(Citylori Town,|StatelandiZipiCode)l (ArealCode)l(TelephonelNumber)
MaillAddress 100CadillaciDrive,lSuitel200..... Brentwoodl..... TNL..... 37027
0 (StreetlandiNumberiorIP.10.0Box)mm(Citylori Town,StatelandiZip)Code)
PrimaryiLocationlofiBookslandiRecords  10iCadillaciDrive,lSuitel200..... Brentwoodb..... TND..... 37027 615037213622
i (StreetiandiNumber) NI Citylori Town,StatelandiZipiCode)l (ArealCode)1(TelephonelNumber)
InternetiWebsitelAddress www.uhc.com
StatutoryliStatementiContact James Wesley Waters 615037203597
i (Name)i (AreallCode)1(TelephonelNumber)l(Extension)

james_w_waters@uhc.com 615037203640
i (ElMaillAddress) (FaxiNumber)
PolicyowneriRelationsiContact 66010CentervillelBusinessiParkway..... Daytonl..... OHL..... 45459 800035701371
1 (StreetiandiNumber)mimin(Citylori Town,iStatelandiZipiCode)l (ArealCode)1(TelephonelNumber)li(Extension)

OFFICERS
Name Title Name Title
1. Charles Brian Shipp # President/ChiefiExecutivelOfficer 2. Michael John McDonnell Secretary
3. Robert Worth Oberrender Treasurer
OTHERIOFFICERS

George Lawrence Mikan Il VicelPresidentiFinanceland David Scott Wichmann VicelPresident/AssistantiTreasurer

AssistantiTreasurer
David James Lubben AssistantiSecretary Timothy Gilbert Caron AssistantiSecretary
Mary Lynn Stanislav AssistantiSecretary

DIRECTORSIORITRUSTEES

Robert John Sheehy Charles Brian Shipp # Angelico S. Cabantac,IRN Steven Jay Ronnel
Mary Ruth Thompson Blake Hunter Weber,IDDS Michael Daniel Wolff Homer Luther Fleisherflll M.D.
Statelof........Tennesseell 0 I I Statelof........Minnesotall | I I 0 Statelof........Minnesota
Countylof.....Williamson 1 0 0 0 Countylof.....Hennepinl [ 0 I 0 Countylof.....Hennepin

Thelofficerslofithisireportinglentitylbeingidulylsworn Jleachideposelandisayithatitheylareltheldescribedlofficersiofisaidireportinglentity,landithationithelreportinglperiod
statediabove,lalliofithelhereinidescribedlassetsiwerelthelabsolutelpropertylofithelsaidireportinglentity, ifreelandiclearifromianytliensioriclaimsithereon lexceptias
hereinlstated,landithatithisistatement,itogetheriwithirelatediexhibits,Ischeduleslandiexplanationsithereinicontained,lannexediorireferredito,lislalfullanditruelstatement
oflallithelassetslandiliabilitieslandiofithelconditionlandlaffairsiofithelsaidireportinglentitylasiofithelreportinglperiodistatediabove,landlofiitslincomelandideductions
therefromiforithelperiodiended,landihavelbeenicompletediiniaccordancelwithitheINAICIAnnualiStatementiinstructionsiand AccountingiPracticeslandiProcedures
manuallexceptitolthelextentithat:i(1)istatellawimayidiffer;lor,}(2)ithatistatelrulesloriregulationsirequireldifferenceslinireportinginotirelateditolaccountinglpracticesiand
procedures,laccordingitolthelbestlofitheirlinformation,lknowledgelandibelief,irespectively.lF urthermore, ithelscopelofithisiattestationibyitheldescribedofficersialso
includesithelrelatedicorrespondinglelectroniclfilingiwithitheINAIC [lwhenirequired ithatlislanlexacticopylofithelenclosedistatementi(exceptiforiformattingidifferences
dueltolelectronicifiling).IThelelectronicifilingimayibelrequestedibyivariousiregulatorslinilieulofiorlinladditionitolthelenclosedistatement.

(Signature) (Signature) (Signature)
Charles BrianiShippl# Michael John McDonnell GeorgelLawrencelMikan, Il
1.1(PrintediName) 2.1(PrintediName) 3.00(PrintediName)
President/ChieflExecutivelOfficer Secretary VicelPresidentlliFinancelandiAssistantiTreasurer
(Title) (Title) (Title)

Subscribediandiswornitolbeforeime Subscribediandiswornitolbeforeime Subscribediandiswornitolbeforelme

Thisl limdaylofn Thisl lidaylofil Thisl lidaylofi
a.0lsithistantoriginalifiling 20 ImIn Y esufiXjumNomm]
b.0lfino: 1.[Statelthelamendmentinumber

2.[IDatelfiled om0

3.INumberiofipages(attached I




103

saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIATIPARTM

statelOWNEDIDecemberi31iofiCurrentlYear

ShowinglalliReallE
6

1 2 Location 5 7 8 9 10 1 12 13 14 15 16
3 4 Expendedifor
Additions,
Increase Permanent Grosslincome Taxes,
Book/Adjusted (Decrease)iby Improvements Earned Repairs,
Datellof CarryinglValue FairlValue Increase Foreign Amounts andiChangeslin LesslInterest and
Descriptionlof Date Last Amountiof Less Less (Decrease)lby Exchange Received Encumbrances Incurredion Expenses
Property Code City State| Acquired | Appraisal ActualiCost Encumbrances | Encumbrances [ Encumbrances Adjustment Adjustment DuringlYear DuringlYear Encumbrances Incurred

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIAIIPART(2

DescriptioniofiProperty

Location

2

City

State

Date
Acquired

ShowinglalliReallEstatelJACQUIREDIDuringithelYear
4 5

NamelofiVendor

ActualiCost

Amountiof
Encumbrances

8
Book/Adjusted
CarryinglValue

Less
Encumbrances

9
Expendedifor
Additionsfand

Permanent
Improvements

NONE
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ShowinglalliReallEs

SCHEDULEIATIPARTI3

lincludingiPaymentsiDuringithelFinaliY earlonl"SalesiunderiContract"

tatelSOLDIDuringithelYear
6

1 Location 4 5 7 8 9 10 1 12 13 14 15 16
2 3
Expendedifor
Increase Additions, Grossiincome Taxes,
(Decrease)lby | Permanent | Book/Adjusted Foreign Earmned Repairs,
Increase Foreign Improvements | CarryingiValue Exchange Realized Total LesslInterest and
Disposal (Decrease)iby Exchange |andiChangeslin Less Amounts Profiti(Loss) Profitl(Loss) Profitl(Loss) Incurredion Expenses
DescriptionlofiProperty City State Date NameloflPurchaser ActualiCost Adjustment Adjustment [ Encumbrances | Encumbrances Received onlSale onlSale oniSale Encumbrances Incurred

NONE
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SCHEDULEIBIIPART
ShowinglalliMortgagelLoansIOWNEDiIDecemberi31lofiCurrentlYear

1 2 Location 5 6 7 8 9 10 1 12
3 4 BookiValue/Recorded Increase Increasel(Decrease) Valuelof DatellofiLast
Loan Date Ratelof InvestmentiExcluding (Decrease) bylForeigniExchange Landiand Appraisal
LoanIiNumber Code City State Type Acquired Interest Accruediinterest bylAdjustment Adjustment Buildings oriValuation
[Generalllnterrogatory:

11.1IMortgageslinigoodistanding($.......... Olunpaiditaxes$.......... Olinterestiduelandiunpaid.
[2.IRestructuredimortgages($.......... Olunpaiditaxesl$.......... Olinterestiduelandiunpaid.

13.IMortgagesiwithloverduelinterestioveri90idaysinotiiniprocesslofiforeclosurel$.......... Olunpaiditaxes($..........

14.Mortgagesliniprocessiofiforeclosurel§.......... Olunpaiditaxes$.......... Olinterestiduelandiunpaid.

Olinterestiduelandiunpaid.

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIBIIPARTI2

ShowingialliMortgagelLoansISOLD,[TransferredloriPaidliniFulliDuringithelYear

1 Location 4 5 6 7 8 9 10 1 12 13
2 3 BookiValue/Recorded Increasel(Decrease) | BookiValue/Recorded Foreign
Investment Increase bylForeign InvestmentiExcluding Exchange Realized Total
Loan Date ExcludinglAccrued (Decrease) Exchange Accruediinterest Consideration Profiti(Loss) Profiti(Loss) Profiti(Loss)
LoanINumber City State Type Acquired InterestiPriorlYear bylAdjustment Adjustment atiDisposition Received oniSale oniSale oniSale

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

ShowingiOtheriLongiTermiinvestediAssetstOWNEDIDecemberi31lofiCurrentlYear

SCHEDULEIBAIIPARTM

1 2 Location 5 6 7 8 9 10 1
3 4 Book/Adjusted Increase Increasel(Decrease)
NumberiofiUnits Namelof Date Actual Amountiof CarryinglValue (Decrease)by byiForeigniExchange
andiDescription Code City State Vendor Acquired Cost Encumbrances LessIEncumbrances Adjustment Adjustment

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIBAIIPART(2

ShowinglOtheriLongiTermiinvestediAssetsiSOLD,[TransferredloriPaidiiniFulllDuringthelYear

1 Location 4 5 6 7 8 9 10 1 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
CarryinglValue Increase (Decrease)by CarryinglValue Exchange Realized Total
NumberlofiUnits NamelofiPurchaserlor Date LessIEncumbrances, (Decrease) ForeignlExchange |LesslEncumbrances| Consideration Profiti(Loss) Profitl(Loss) Profitl(Loss)
andiDescription City State NaturelofiDisposition Acquired PriorlYear bylAdjustment Adjustment atiDisposition Received oniSale oniSale oniSale

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPART1

ShowinglalliLongi TermiBONDSIOwnediDecemberi31iofiCurrentlYear

1 2 Codes 6 7 FairlValue 10 11 ChangeliniBook/AdjustediCarryingiValue Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current OtheriThan Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desigl Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Changelin Rate Rate How Dueland During
Identification Description * |n] Char |nation] ActualiCost Value Value ParlValue CarryinglValue (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S.)GovernmentillssueriObligations
912827 3E_ 0] USITreasuryiNote! | 321,960 300,000 324745 ] .. [ (3,052) .| 08/26/2004...] 08/15/2007...]
[0199999. U.S.1GovernmentlilssueriObligations [ 321,960 300,000 [.. [ (3,052) [ XXX [ XXX |
U.S.)GovernmentiiSinglelClassMortgage!Backed/AssetiBacked Securities
36207K XA 3| GNMAIPOOIM34573U(MBS)........oucvveervererrenserirssnsesesssesninsessssnnss. | evvvnee | oo | evvvenens | e ] 62,559 | 106.746 66,169 61,988 30 08/23/2000...| 10/15/2014...
36210Q U9 1| GNMAIIPOOII499308IMBS).......ceoureermrrrereeeesmerresmeessessssenessnsssnnne | avveens [ oo | evrevvmneee | oo T e 73,134 | 106.746 77,535 72,635 (18) 08/03/2000... | 08/15/2014...
36211A W9 3| GNMAITPOOIIS074720(MBS).......coovvereiereeereneiissnsessneeissnssssssnsssnsess. | wovveee | oo | evvnneons | e ] 81,951 | 106.544 87,629 82,247 13 08/23/2000...| 09/15/2014...
36211C__F9 8] GNMAIIP00II5087920(MBS)........cooocveeiriesiie s v | oo v [ el i 6,567 | 107.067 6,961 .6,502 (1) 05/31/2000... | 04/15/2015...
0299999. U.S.IGovernmentiiSinglelClassIMortgagelBacked/AssetiBackediSecurities... XXX....... 238,294 223,372 4 0 | e 0 L XXX | XX XXX 1364 . 16,374 . XXX..ooooo | . XXX..oooo.
0399999. TotalliU.S.[Government XXX 560,254 523372 | ............548,885 | ..o 0 | s (3,038) ] o0 0 L XX | XXX | XXX ] 8,305 ] o 16,374 ] XXX | e XXX
States, [ Territoriesi&Possessions](DirectlandiGuaranteed)lilssueriObligations
[UnitediStates
373383 LN 6| GeorgialStatelGOICallable 113.551 397,429 350,000 06/28/2000... | 07/01/2014...
575827 C5 T7|MassachusettsiStatelGOILtdIINon ..113.359 396,757 350,000 06/16/2000...| 06/01/2010...
Callable........c.vveernerinriierirenns .
605579 5J 6] MississippilStatelGOINonICallable. 71,207 65,000 3,575 | 06/01/2002... | 11/01/2008...
UnitediStates 865,393 765,000 f..........782,687 [ o0 f (30800 | O 0 L XX | XXX XXX ] 12,336 | 43,825
1199999. States (Territoriesi&IPossessionsllssueriObligations..........ccooovvvvisiirriiiisisiiiseens 865,393 765,000 43,825
1799999. TotalllStates,Territoriesi&Possessions](DirectlandiGuaranteed) 865,393 765,000 f.............782,687 | o0 | i (3,080) | 0 | 0 L XXX [ XXX EXXX ] 12,336 ] 43,825
Political’SubdivisionslofiStates, Territoriesi& Possessions!(DirectiandiGuaranteed)lilssueriObligations
IlUnitediStates
032879 KA 5| AnchoriBayiMIISchiDistIGOINonICallable.............vvvvvererreeeernnreerins | e AFE 114.671 401,349 350,000 (2,330) 06/30/2000... | 05/01/2010...
167501 YR 0] ChicagomiLiBoardiofiEducationiGO .116.416 407,456 350,000 (1,598) 06/29/2000... | 12/01/2012...
CallADIE. ....vvvrverrereeeeriieeeeeiseeieenieessssnsissnssssssesssnssnnns | eonneen | oo [ rnnernnne [ [ [ | L | | |, .
181054 S4 0] ClarkiCntyl evadaJSchqutLGOLLtdm 392,651 350,000 (3,100) 03/16/2001...| 06/15/2012...
CallabIB.......overvrrieriiiireeseiesssisessieesiessssssss s sssssensssssesssenss | eeeens | oo [ ererninnnes | e [ [ [ [ [ [ [, .
295083 4T 3| ErielCountyiNewiYorkiGOICallable. 287,080 250,000 (1,360) 06/28/2000... | 07/01/2011...
691599 HV 9| OxfordiMichiArealCmntyiSchiDisIGOIBond 378,889 350,000 (3,283) 11/08/2001... | 05/01/2010...
NonlCall.....ooocveniiiiiis
UnitediStates ....1,867,425 ...1,650,000
1899999. PoliticallSubdivisionslofiStates,Territoriesi&IPossessions(llissueriObligations.. ,650,000
2499999. TotalliPoliticallSubdivisionsofiStates,[Territoriesi&IPOSSESSIONS........cccierressieenes ...1,650,000
SpeciallRevenuel&SpeciallAssessmentiObligationsiandiallINoniGuaranteed Obligationsiof/AgencieslandiAuthorities! ofDGovernmentsuand]ThelrDPoI|t|calDSubdwnswnsU[]Issue
IUnitediStates
047870 DG 2 11. ..110.946 443,784 400,000 (4,100) 20,000 | 03/06/2002... | 05/01/2009...
052414 CG 2 AustlnﬂTexﬂEIecnrcDUnIDSys[Revenue .............................. 461,520 400,000 (3,112) 22,000 | 07/19/2002... 11/15/2014...
BondINONICalIAbIE...........crrerrreirerrierrirereirrisnsnersennssensssennsnseees | evveenn | oo [ rmnerinne [ [ [ | Lo | | | . .
167673 BK 7] ChicagollLLIPubiBldgiCommiSpecial 288,100 250,000 (346) 16,250 | 12/11/2001...| 01/01/2018...
OBlGAIONIBONG. .......cvveoveereeeeeeeeeeeecssseesenesssnnssssnesssssssssssnsssssssensane | cenneee | oo [ comnereens [ venreee [ eermeereimsneirinnseisnsies [ eerennessimssssnens | eoveeeeneseissmsesisnssesnns | eoeeeisesesessessissssesenes | eeveimssssssessinsssesinnes | eevsessssenisnsssssnesnns | sveeemsssessnesssssssenes . .
196454 EB 4] Coloradoll DepMoﬁJTransuRevenueLBond 461,076 400,000 (3,668) 22,000 | 08/09/2002...| 06/15/2014...
NONICAIL ...t sssssessessssessesssssssnns | eveeene | oo [ ernnevnnees | eonneis [ [ [ [ [ [ [, .
485424 KD 6 KansasLSta euDeptuTransunyuRevenueuBond 110,821 100,000 (1,405) 5,500 | 02/05/2004... | 09/01/2008...
NONICAMIADIE........cvvvreerrerrereireerirerireeeseesseiserissinesssnsseesenssssssnesss. | veeene | oo [ evmemnnes | e [ [ Lo [ [ [ [, .
575765 UL 4 Massachusetts]StateﬂthIﬂElecﬂRevenue ........................................... 381,497 350,000 (3,078) 17,500 | 11/02/2001...| 07/01/2009...
BONG.....ciiiiinenieenneninenseseseesesnessesssesnssssssssssssesssesssens | eneeens | oo [ erneeinnees | e [ [ [ [ [ [ [, . .
646135 XE 8 NewﬂJerseyﬂStateTransportlon[Revenue 399,144 350,000 (3,048) 18,375 | 01/09/2002...| 12/15/2009...
BondIINONICAIIADIE...........cvorvereeriiiricniicrnienineressressesnseseseseenes | eveeene [ oo Levnerinnes e [ [ L [ [ [ [, .
677660 PX 4| OhiolStatelWateriDeviAuthorityiRevenue 111.598 390,593 350,000 (1,329) 19,250 | 06/21/2000...| 06/01/2009...
BondIINONICAIIADIE...........ocvorvereeriiirienirernierineresseessssnsesnesesenes | eveeene | oo [evnernnes | [ [ L [ [ [ [, . .
746189 AL 3| PurduelUniviNJRevenueiBondiCallable .111.950 335,850 300,000 (1,287) 17,250 | 07/14/2000...| 07/01/2012...
759136 HA 5| RegionaliTransiDisiColSalelTaxIRevenue 111.934 559,670 500,000 (4,160) 26,250 | 04/25/2002...| 11/01/2010...
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPART1

ShowinglalliLongi TermiBONDSIOwnediDecemberi31iofiCurrentlYear

1 2 Codes 6 7 FairlValue 10 11 ChangeliniBook/AdjustediCarryingiValue Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current OtheriThan Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desigl Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Changelin Rate Rate How Dueland During
Identification Description * |n] Char |nation] ActualiCost Value Value ParlValue CarryinglValue (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
BONAINONICAL......vvurvrreereeeriieeierieeineeisnenseriesssesnssenssennsssnessees | everene | oo [ ernerinnes | e [ | [ [ [ [ L L Lo | e [ e L L | v .
843375 WL 6 SoutherniMinniMuniPwriAgyiRevenueiBond 113113 480,730 425,000 11,156 22,313 | 09/06/2002...| 01/01/2015...
NONICAIL .o | v ] e | e i | s Lo e | e e e e e e L e L L
UnitediStates ....4.312,785 ...3,825,000 52,407 206,688
2599999. SpecialiRevenuel&IAssessmentiObligationsilissuerlObligations... 4,312,785 ...3,825,000 ...(29,349)] .... 52,407 206,688

SpemalﬂRevenueD&DSpemaI[Assessment]ObI|gatlonsﬂandﬂalIDNon]GuaranteedJObI|gat|onsi ﬂAgenmes[and[AuthorltlesﬂofﬂGovernments[andDThelr[PoIltlcaI Subdivisions! ]DSlngIeDCIass MortgageﬂBackedlAssemBackedDSecurltles
IlUnitediStates
3128GD UB 4| FHLMCIPOOIE78B78I(MBS)........cceormrvvereererrreemneeesnrsssesesnessseeees | evvveee | oo | evrnnnens | e ] i 17,735 | 106.140 18,877 17,785 17,733 (2) 05/18/2000... | 08/01/2014...
3128GE 3V 8| FHLMCIPOOIE798120(MBS).......ovorrvrerirrireirreirreienisesnssenesseesneens | eeveees | oo [vrevmeins | o] i 16,305 | oo 106.158 17,117 16,124 .16,275 ..(25) 06/20/2000... | 11/01/2014...
3128GG U4 3| FHLMCIPOOIEBOBO3UMBS)........ouvverrverrrrereerermrrresereseenisesssnens | evvvene [ oo | eevvvvmnen | oo i 16,837 | i 106.072 17,845 16,824 ..16,836 2 08/03/2000... | 06/01/2015...
3128GG VH 3| FHLMCIPOOIEBOBTBI(MBS).......co.veereeeernrreerneeesneesneeeseenesssenesnnee | evveene [ oo | eereevmneee | ovreed T 30,497 | oo 106.140 31,989 30,139 0,389 ..(24) 07/07/2000... | 05/15/2015...
31294) 3L O FHLMCIPOOIIEQOBO3IMBS).......couvverrvermrreresrissrnesenssnesnesenssnnens | evvvens [ oo | verevvmnen | e e 17,293 [ i 106.140 18,295 17,237 7,291 05/26/2000...| 12/01/2014...
31294) 4Q 8| FHLMCIPOOIEQO83MU(MBS).......couvverereermrerernerererssssenssnesssnsesnnee | evvvene [ oo | verervmneee | veeee T oo 21,458 | oo 106.006 23,522 22,189 1,486 05/04/2000... | 04/15/2015...
31294K CC 7| FHLMCIPOOIIEOOIBTIMBS)........ovormrvercrverrrrenerriesrerisenienessisnnees. | eviveee | oo | evrennns | 1] i 51747 105.894 54,356 51,330 1,739 05/24/2001...| 04/01/2016...
31294K CM 5| FHLMCUPOOIEOQI7BI(MBS)........cvormrvererrerrrrernnreesnensseneseesesseees | evvveee | oo | evenenecns | e ] i 85,768 | oo 105.894 69,083 65,238 05/24/2001...| 05/01/2016...
313710 N4 2| FNMAIP0OI2534110(MBS).......covvvvrererierineeneeinsrinenisesnssssssssesseess | eeveees | oo [rorevmens [T ] 8,121 | 106.105 8,983 ..8,466 06/02/2000... | 07/01/2015...
31371K HR 5| FNMAIP0OI2541400(MBS)........covvrvererrereerirenniserieesensessensenenseens | evvvnee | oo [ evvenens | o] i 102,403 | oo 103.515 108,011 104,343 12/19/2001... | 01/01/2017...
31384Q 3B 7| FNMAIPOOII530994U(MBS)........ceeormreeerereerereemmeeesneereesseeesessssnnessnne | evveene [ oo | eevevvmneee | ovneed T oo 13,648 | 106.025 14,865 14,021 06/01/2000... | 04/01/2015...
31384S 5P O FNMATPOOIIS328541(MBS).........ccvonrreerereeersneisseinsrissssenssnesssesesines | evvvens | oo | evvvneiinns [ v v 20,120 | e 106.182 21,519 20,266 05/02/2000... | 04/01/2015...
31384X 4C 9| FNMAIPOOIS37319U(MBS)......rveerreernrreenneeeneeresmseeesessssesssnsssseees | eovveee | oo | evrmenens | oo | i 7,491 | 106.182 8,004 .7,538 06/02/2000... | 06/01/2015...
31385C DV 2| FNMATPOOI5402160(MBS).......occvorverneerneernerenerereeersenesseessessesssensens | vneens [ oo | eomnevnee | e [ e 18,413 [ i 106.360 19,511 18,344 05/31/2000... | 06/01/2015...
31385N SN 0] FNMAIPOOI5478250(MBS).......co.cvvevrverneereserinenneseesseenessssssnssens | evseees | oo [evmmerinne [ oo 3,201 | 106.025 3,446 ..3,250 08/03/2000... | 07/01/2015...
31385R GA 2| FNMATPOOI5501930(MBS)......oouvvvrrereernreerneieerireeernenesseessesssesssessnns | vneens [ oo | eomneivnes | e [ e 22,568 | ... 106.025 24,181 22,807 08/23/2000... | 08/01/2015...
31385R TW 0] FNMAIPOOI5505650(MBS)..........cvverevermererscrenseenssseessnesnessssssnssens | evneees | oo [evmmerinee [ o] i 35,593 | 106.025 38,137 35,970 08/23/2000... | 09/01/2015...
31388R_ZG 5| FNMAIP00I612843)(MBS)......ccivveeiireeiree i | evnneee | oo [ evnnsienns | e 111,682 | 103.515] oo 117,486 113,497 12/07/2001... | 01/01/2017...
United/States XXX 615,227 585,368
2699999. SpeciallRevenuelliSinglelClassiMtg.1Backed/AssetiBackediSecurities .0 SR 615,227 585,368

SpeciaIDRevenueﬂ&DSpeciaI[AssessmentJObIigationsDandﬂalIDNon]GuaranteedJObIigations:of[Agencies[and[AuthoritiesﬂofﬂGovernments[andDTheir[PoIiticaI:SubdivisionsZJDDefmedDMuItmCIass]Res|dentlaIDMortgageJBackedDSecurmes

[lUnitediStates

31392H SC 8| FNMAISeriesi200304ICISIPGICMO)........cccumreereeernmeeerereesseeresmnseess | evneees | oo | cevenees 2]. 109,232 108,552 109,952 (278) | cevveveeveeeeerennrreens | evveeveerrenneresneries | eenrreen 500 e 2970 | MONL. | oo 407 | 01/28/2003...| 07/25/2007 ...

38373V EH 9| GNMAISeriesi20020570CIsiPJi(CMO 11,010 11,017 1,233 08/06/2002... | 04/20/2008...

38373X_3E 4| GNMAISeriesi20020510CISIMTI(CMO).......ceurreenreeessreersssieesssesssnnees | coneas 3,485 ..3,492 3,537 08/01/2002... | 02/20/2028...

UNHEAISEALES ..ottt 123,727 123,061 124,722

2799999. SpeciallRevenuelliDefinedMultilClassiResidentiallMtg.|BackediSecurities ..123,727 123,061 124,722

3199999. TotalliSpecialiRevenuel&iSpeciallAssessmentiObligations... ....5,051,739 ..4533429 | ... 4,768,650

PubliciUtilitiesi(Unaffiliated)illlssueriObligations

IlUnitediStates

494553 AB 6] KinderiMorganiingCorporatelNote I [2FE] . 112,173 109,917 100,000

[ T oo 112,173 109,917 100,000

3299999. PubliciUtilities)(Unaffiliated)iilssueriObligations.... 112,173 109,917 100,000

3899999. TotalliPubliciUtilities)(Unaffiliated) 112,173 109,917 100,000

Industriall&Miscellaneousi(Unaffiliated)lllssueriObligations

IUnitediStates

00209A AE 6| AT&TiWirelessiCorporatelNote. 88,397 75,000 05/06/2003...| 03/01/2011...

048825 BJ 1| AtlanticiRichfldiCorporateINotelll 107,839 100,000 05/17/2000... | 04/15/2009...
Callable........coeeererieriierirenes .

060505 AW 4| BankiofiAmericalCorporateINote 226,755 225,000 11/21/2002...| 01/15/2008...
NoniCallable .

097014 AE 4| BoeingiCapiCorplCOrpOrateiNOLE. ........owvuurrerrereermeimisrissreesenesnens 63,932 62,000 08/07/2002... | 05/15/2006...
NoniCallable .

12189T AP 9| BurlingtoniSantaiFeICorporatelNoteIlCont 109,109 100,000 06/28/2000...| 04/15/2007...
CallabIB.......oveirririiriieeiseiressiessiensiesssssssssssssssssssenssssssenssenns | oenvns | o | vseninnnes | eonnens [ Lo L [ Lo Lo Lo Lo Lo | oo [ o Lo,




saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPART1

ShowinglalliLongi TermiBONDSIOwnediDecemberi31iofiCurrentlYear

2’803

1 2 Codes 6 7 FairlValue 10 11 ChangeliniBook/AdjustediCarryingiValue Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current OtheriThan Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desigl Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Changelin Rate Rate How Dueland During
Identification Description * |n] Char |nation] ActualiCost Value Value ParlValue CarryinglValue (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
129466 AG 3| CalenergyiCollnciSriNotelNonICallable. 109,511 100,000 05/11/2000... | 10/15/2007...
149123 BH 3] CaterpillariCorporateINotelContiCallabl 112,232 100,000 10/18/2002... | 05/01/2011...
166760 AA 6| ChevroniTexacolCapitaliCorporatelNote... 125,555 125,000 09/05/2002...| 09/17/2007...
ContiCallable .
172967 BS 9] CitigrouplinciCorporateINOteINONICAL..........ccccumrveerrrercrrireerreerrin [ s - vier.99.554 149,331 150,000 01/24/2003...| 02/01/2008...
20030N AD 3] ComcastiCorpliCorporateiNOtEICONL. .......cveuureermerrerrererneeeesseeesseeees | rneees o] | 2FE 99,553 ] 105.695 105,695 100,000 03/12/2003...| 03/15/2011...
Callable.......coeeeirerieririirenns .
20825C AE 4 229,406 225,000 03/04/2003...| 10/15/2012...
263534 BK 4 127,481 125,000 11/05/2002... | 11/15/2012...
36962G ZH 0] GenerallElectriciCapitaliCorpiCoporate. 128,235 125,000 10/08/2002...| 09/15/2009...
NoteINoniCall .
501044 CA 7| KrogeriCompanyiCorporatelNote 112,697 100,000 12/06/2001...| 04/01/2011...
524908 CV 0| LehmaniBrothersiHIdgICorporateINOtel. .........ccuurvermrreereeerereereeees 109,259 100,000 07/16/2002...| 02/01/2008...
NoniCallable et snns | aereens - .
55259P AC 0| M&IMarshalli&lislelBKICOrpOrateINOte. ..........crvvercreermeereneerersnriens | o - 157,623 150,000 08/26/2002...| 09/04/2012...
[N o407 .
585515 AA 7| MelloniFundingiCorpiCorporatelNotellINon 101,929 100,000 06/20/2000...| 06/15/2005...
Callable........coveereririieiirenes o[ e | | .
69347S AA 3| PNCiBankiCorporateiNote. e | ...101,165 | ...... 101.380 101,380 100,000 06/30/2000... | 04/15/2005...
742718 BW 8| Proctori& GamblelCompanyiCorporateINote. ..102.898 128,623 125,000 06/05/2002... | 06/15/2007...
NonICall......ooeierieriieres .
786514 AZ 2| SafewayiinciSr.NotelliCont.iCallable 113,043 100,000 05/11/2000... | 09/15/2009...
852060 AC 6| SprintiCapitaliCorpiNote................ 107,242 100,000 06/07/2000... | 11/15/2008...
87612E AH 9| TargetiCorporationiCorporatelNote. 136,113 125,000 08/07/2002...| 03/01/2012...
931142 BE 2| WalmartiStoreslincICorporatelBond...............uveeerrreerreeemeeernmeeesenes | weane e | e . 112,289 100,000 05/11/2000... | 08/10/2009...
983024 AB 6] WyethiCoporateINoteICONtICal. ..o | eniens N . . 127,014 125,000 02/12/2003...] 03/01/2008...
UnitediStates . ) L XXX 2,990,689 2,837,000
3999999. Industriall&Miscellaneousi(Unaffiliated)IlsSUeriObligations..........oceierriireriiississsessesssessessssssssesssenes | crsessssens 2,840,684 | ... XXX....... 2,990,689 2,837,000
Industriall&Miscellaneous((Unaffiliated)liDefinedMultilClassIResidentiallMortgagelBackediSecurities
IUnitediStates
61746W CG 3| MorganiStanleylDeaniWitiCapiSeries. 725 | oo 722
2000011CIsIAII(CMO)
UnitediStates 725 | oo 722
4199999. Industriall&MiscellaneouslliDefinediMultilClassiResidentialiMtg.1BackediSecurities. 725 | o 722
Industriall&Miscellaneousi(Unaffiliated)110theriMultilClassiCommercialiMortgagelBacked/Asset|Backed Securities
[lUnitediStates
161581 BT 9| ChaselManhattanlAutolOWNEriTrsISEriEs. .......ccoovvereereerererreeeeerenrenenns | oo 195,506 194,694 10/29/2001...| 02/15/2008...
20010AICISIATI(ABS)......covevrrreeenne .
17305E AA 3] CitibankiCreditiCardiTriSeriesi20001B1 308,322 300,000 09/18/2000... | 09/15/2005...
Class1B11(ABS) .
44179P AD 9| HouseholdiAutomotivelTriSeriesi200002.................... . , ..100. 115,236 115,020 09/21/2000... | 04/17/2007 ...
CISIAZI(ABS). ..o | e
UnitediStates . . 617,845 [ .. XXX....... 619,063 609,714 {.............611,060 | ..o o (1435) i O 0 L XXX | XXX XXX 6,998 ] e 39567 XXX | e XXX
4499999. Industriall&Misc.lI0therIMultilClassiComm.IMtg.1Backed/AssetiBackediSec 617,845 |.. XXX....... 619,063 609,714 | ............611,060 | wooovovevveveeee O e (1,435) | e O ] e O ] XXX [ XX XXX 6,998 ] 39,567 ... XXX......... | ..... XXX........
4599999. Totalllindustriall&IMiscellaneousl(Unaffiliated) i | s 3,459,250 | ... XXX....... 3,610,476 3447436 ] ..........3458,260 | ..o | iiin(2530) ] 0 | 0 L XXX | XXX XXX 48,230 199,615 XXX | e XXX
Totals
5499999. TotalllISSUETIODIGAIONS. .....c.rressiee ettt st 9,979,317 | .. XXXooooo | o 10,468,169 | ............ 9,477,000 XXX... 131,600 510,754 |..... YO XXX,
5599999. TotallISinglelClassiMortgagelBacked/AssetiBackedISECUNtIES. ...........v.vviveviesiierenieseeciesessenresneseees | crrerresnsneen 804,991 |..XXX....... 853,521 808,740 ..4555 | ... 54,676 |..... XXX......... | ...... XXX.........
5699999. TotallDefinediMultiiClassiResidentiallMortgagelBackediSecurities 127,742 | .. XXX....... 124,452 123,783 L5795 (... XXX [ e XXX...oo...
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPART1

ShowinglalliLongi TermiBONDSIOwnediDecemberi31iofiCurrentlYear

Codes 6 7 FairlValue 10 11 ChangeliniBook/AdjustediCarryingiValue Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current OtheriThan Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desigl Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Changelin Rate Rate How Dueland During
Identification Description * In] Char |nation] ActualiCost Value Value ParValue CarryingValue (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
5999999. TotalllOtherMulti’ClassiCommercialilMortgagelBacked/AssetiBackediSecurities 609,714 | .............. 611,060 .0 (1,435)] .... 6,998
6099999. GrandiTotallBonds.... e ssssessnesennsees | ceneeee 11,029,894 | XXX | 10000 12,065,204 | ... 11,019,237 11,390,930 (51,108) | I 143,636
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPARTI2101SECTIONM
ShowinglalllPREFERREDISTOCKSIOwnediDecemberi31iofiCurrentlYear

1 2 Codes 5 6 7 8 FairlValue 11 Dividends ChangeliniBook/AdjustediCarryinglValue 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 RatelPer Year's Total
r Share Other Total Foreign
e Par Book/ Usedito Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.CV. in Desig! Date
Identification Description Code[ n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized | (15+16017) B./A.C.V. | nation | Acquired

NONE




saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

ShowinglalllCOMMONISTOCKSIOwnediDecemberi31iofiCurrentlYear

SCHEDULEIDIIPARTI21ISECTIONI2

1 2 Codes 5 6 FairiValue 9 Dividends ChangeliniBook/AdjustediCarryingiValue 17 18
3 14 7 8 10 11 12 13 14 15 16
F
0 RatelPer Current Total
r Share Year's Total Foreign
e Book/ Usedito Amount Nonadmitted Unrealized OtherlThan Change Exchange | NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.CV. in Indicato Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13014) B/A.C.V. (@) | Acquired
(a)IFortallicommonistocksibearingitheINAICImarketlindicatori"U"provide:Ithelnumberiofisuchlissues

oL3

.......... 0,(theltotali$ivaluel(includediniColumni8)lofiallisuchlissuesi$..........0.

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPARTI3

ShowinglallilLongi TermiBondslandiStocksIACQUIREDIDuringiCurrentiYear

1 2 3 4 5 6 7 8 9
CUSIP Date Numberiof Actual Par PaidiforiAccrued
Identification Description Foreign Acquired NamelofiVendor ShareslofiStock Cost Value InterestiandiDividends

Bonds(lIU.S./Government

[ 912827 3E 0] USITreasuryiNotell6.125%08/15/07.....c.ccovvversvesscesssssessessssseessssssses | ceeeseessse | 0812612004 crsse. [MENONIBANK....oocoes v 327,797 | 300,000.00 |
[ 0399999. Totall1Bonds(0U.S.IGovernment 327,797 | 300,000.00 |
BondsiSpeciallRevenuelandISpeciallAssessment
UnitediStates
485424 KD 6| KansasiStateIDeptiTranSIHWY.........cc.ccvveeviveriernerseiesisissisessssssssessssssssissssessensiess | svsevesensns | 02/05/2004...... | TAXIFTEEIEXCRANGE. ......ccvuiiriiicesee et es 107,584 | oo 100,000.00
RevenuelBondiNon(Callab(5.500%109/01/08 .
UNItEAISEALES ..o 107,584 ....100,000.00
3199999, TotallliBondslliSpeciallRevenuelandiSpecial/Assessments... 107,584 100,000.00
6099997. TotalliBondsliParti3 435,381 400,000.00
6099998. TotallBondsTISummarylltemfromiParti .430,338 ....400,000.00
6099999. TORAITIBONAS. ..ttt ettt eet e EsteeEE o EE D e EE oo fEEEE ARt EEEEEoEEEfeEEEE oL EfEEEEfSoEER _ feEEfieeEfiieeEEiiieiEiiieistiieiEiiiiifiiee:iiieiiiieisiisiiitiiiiitieeiiiiiiiiiiiiiiiiiitiieiitiiiitiiieitiiii:iiiiiiiiiiiitiiiiitiiiii:iiiiiiiiiiiiiiiiiiiiieiiiieiiisis 865,719 800,000.00
7499999, TotallBonds,IPreferredlandiCOMMONISLOCKS. ...........cv.eveeiverieieseeteeeteeie ettt ess s set e isessenssesenseresesseae 865,719 XXX
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDIIPART4
ShowingialliLongi TermiBondsliandiStocksISOLD,IREDEEMEDiorIOtherwiselDISPOSEDIOFIDuringiCurrentilYear

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingiValue 16 17 18 19 20 21

F 1" 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r PrioriYear Year's Total Adjusted Exchange | Realized Total Stock

e Book/ Unrealized Current OtheriThan Total Foreign Carrying Gain Gain Gain Dividends

i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received

CusIP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Changelin atiDisposal on on on During Maturity

Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds[1U.S.IGovernment
36207K XA 3| GNMAIPooli4345731(MBS)17.500%110/15/14..... | ...| 01/01/2004. | Paydown.... 9,821 9,821 9,911 ....9,904 0 61 | 10/15/2014.
36207K XA 3| GNMAIPooli434573(MBS)117.500%010/15/14..... | ... | 02/01/2004. | Paydown 3477 3,477 3,509 3,506 0 43 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)17.500%010/15/14.... | ... | 03/01/2004. | Paydown 11,299 11,299 11,403 11,394 0 212 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 04/01/2004. | Paydown 7,200 7,200 7,266 7,261 0 180 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 05/01/2004. | Paydown 5,701 5,701 5,754 5,750 0 178 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 06/01/2004. [ Paydown...........cccverveverrereenserees [ rerrerrrnnne 4,393 4,393 4,433 4,430 0 165 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 07/01/2004. [ Paydown...........cccceemreeermmeeermseeens [ wornereennns 4,969 4,969 5,015 ....5,012 0 217 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)17.500%010/15/14.... | ... | 08/01/2004. 5476 5,476 0 274 1 10/15/2014.
36207K XA 3| GNMAIPooli434573(MBS)117.500%010/15/14..... | ... | 09/01/2004. 9,127 9,127 0 513 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)17.500%110/15/14.... | ... | 10/01/2004. 400 .400 0 25 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 11/01/2004. 413 413 0 28 | 10/15/2014.
36207K XA 3| GNMAIPooli4345731(MBS)117.500%010/15/14.... | ... | 12/01/2004. 2,410 2,410 0 181 | 10/15/2014.
36210Q U9 1| GNMAIPool14993081(MBS)17.500%008/15/14.... | ...| 01/01/2004. 550 .550 0 3 | 08/15/2014.
36210Q U9 1| GNMAIIP0oli4993081(MBS)17.500%08/15/14.... | ... | 02/01/2004. 558 .558 0 7 | 08/15/2014.
36210Q U9 1| GNMAIPool14993081(MBS)17.500%008/15/14.... | ...| 03/01/2004. 562 .562 0 11 | 08/15/2014.
36210Q U9 1| GNMAIPooli4993081(MBS)117.500%08/15/14.... | ... | 04/01/2004. 6,023 6,023 0 151 | 08/15/2014.
36210Q U9 1| GNMAIPooli4993081(MBS)17.500%108/15/14.... | ...| 05/01/2004. | Paydown.... 539 .539 0 17 | 08/15/2014.
36210Q U9 1| GNMAIPool14993081(MBS)17.500%008/15/14.... | ...| 06/01/2004. | Paydown.... 577 577 0 22 | 08/15/2014.
36210Q U9 1| GNMAIP0oli4993081(MBS)17.500%008/15/14.... | ... | 07/01/2004. 578 .578 0 25 | 08/15/2014.
36210Q U9 1| GNMAITPool14993081(MBS)17.500%008/15/14.... | ... | 08/01/2004. 615 .615 0 31 108/15/2014.
36210Q U9 1| GNMAIP0oli4993081(MBS)17.500%008/15/14.... | ... | 09/01/2004. | Paydown.... 6,708 6,708 0 377 | 08/15/2014.
36210Q U9 1| GNMATPooli4993081(MBS)17.500%108/15/14.... | ...| 10/01/2004. | Paydown.... 522 .522 0 33 | 08/15/2014.
36210Q U9 1| GNMAIP0ol14993081(MBS)17.500%008/15/14.... | ...| 11/01/2004. 592 .592 0 41 | 08/15/2014.
36210Q U9 1| GNMATP0ol14993081(MBS)17.500%008/15/14.... | ...| 12/01/2004. 726 126 0 54 | 08/15/2014.
36211A W9 3| GNMAIPooli507472(MBS)117.000%009/15/14..... | ... | 01/01/2004. 638 .638 0 4 109/15/2014.
36211A W9 3| GNMAIIPooli5074721(MBS)117.000%009/15/14..... | ... | 02/01/2004. 22,915 22,915 0 267 | 09/15/2014.
36211A W9 3| GNMAIPool15074721(MBS)117.000%109/15/14..... | ... | 03/01/2004. 503 .503 . 0 9 | 09/15/2014.
36211A W9 3| GNMAIIPooli507472i(MBS)117.000%009/15/14..... | ... | 04/01/2004. | Paydown.... 517 517 .2 0 12 | 09/15/2014.
36211A W9 3| GNMAIPool15074721(MBS)117.000%109/15/14..... | ... | 05/01/2004. | Paydown.... 520 .520 .2 0 15 | 09/15/2014.
36211A W9 3| GNMAIPool1507472(MBS)117.000%009/15/14..... | ... | 06/01/2004. 523 .523 .2 0 18 | 09/15/2014.
36211A W9 3| GNMAIIPooli5074721(MBS)117.000%009/15/14..... | ... | 07/01/2004. 525 .525 .2 0 21 109/15/2014.
36211A W9 3| GNMAIPooli5074721(MBS)117.000%009/15/14..... | ... | 08/01/2004. 528 .528 .2 0 25 | 09/15/2014.
36211A W9 3| GNMAIIPool15074721(MBS)117.000%009/15/14..... | ... | 09/01/2004. 532 .532 .2 0 28 | 09/15/2014.
36211A W9 3| GNMAIIPool15074721(MBS)117.000%109/15/14.... | ... | 10/01/2004. 535 .535 .2 0 31 109/15/2014.
36211A W9 3| GNMAIPooli507472(MBS)117.000%009/15/14..... | ... | 11/01/2004. 538 .538 .2 0 35 | 09/15/2014.
36211A W9 3| GNMAIPooli5074721(MBS)17.000%109/15/14.... | ... | 12/01/2004. 508 .508 .2 0 36 | 09/15/2014.
36211C F9 8| GNMAIPool1508792)(MBS)18.000%004/15/15.... | ... | 01/01/2004. 55 .55 1) 0 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 02/01/2004. 56 .56 1]. 0 11 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 03/01/2004. | Paydown.... 55 .55 (1) 0 11 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 04/01/2004. | Paydown.... 1,509 1,509 (16) 0 40 | 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 05/01/2004. 50 ...50 0]. 0 2 | 04/15/2015.
36211C F9 8| GNMAIPool1508792)(MBS)18.000%004/15/15.... | ... | 06/01/2004. 50 ...50 1]. 0 2 | 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)1:8.000%104/15/15.... | ... | 07/01/2004. 2,959 2,959 0)]. 0 138 | 04/15/2015.
36211C F9 8| GNMAIPool1508792)(MBS)18.000%004/15/15.... | ... | 08/01/2004. 37 BT | BT | i 3T s [ 0 2 | 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 09/01/2004. 404 .404 0 24 1 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 10/01/2004. | Paydown.... 35 2035 | 36 | 36 | [, 0 2 | 04/15/2015.
36211C F9 8| GNMAIPool1508792)(MBS)18.000%004/15/15.... | ... | 11/01/2004. | Paydown.... 36 236 | 30 | 30 | e [ 0 3 | 04/15/2015.
36211C F9 8| GNMAIPool15087921(MBS)18.000%004/15/15.... | ... | 12/01/2004. | Paydown.... 36 2036 | 36 | 36 | [, 0 04/15/2015.
912828 AK 6| USITreasuryiNotell2.125%008/31/04.. ...| 08/31/2004. | Maturity. 0 08/31/2004.
912828 AP 5| USITreasuryiNotem4.000%011/15/12.. ...| 06/15/2004. | WarburgiDilloniRead...........c.cco. | covermrvrermmrermneiines | vereernn 192,789 | ....00200,000 | oo 199,938 [ oo 199,957 [ v | eerrnriinnnnn2 | e [ v | [ i 199,953 [ | cvenend(7,164) | e (7,164) 11/15/2012.
912828 AU 4|USITreasuryiNotell3.875%002/15/13 ...| 06/15/2004. | Warburg(DilloniRead ..375,000 | .oooern. 376,457 [ 376,354 | oo | e (58) [ i | e (B8) | o [ e 376,296 [ i | e (19,489) | (19,489) 02/15/2013.
912828 BA 7] USITreasuryiNotellINoniI3.625%005/15/13 .| ...] 06/15/2004. | CSIFirstiBostoniCorp 425,000 | ........... 435227 [ oo A3ATTT | oo | (10 [ | e (10) [ e 434367 [ ] 1 (38,387) (38,387) 05/15/2013.
0399999. TotalBondSTIU.S.IGOVEMMENL. ........cvuiveriisisierss e enies eesssessenes 1,442,300 | ........1,458143 | .......1,456,164 | ....cooccoeeee0 | oo (3,245) [ cvveeeeeen0 | e (3,245) | 0 [ 10452016 e 0] (65,040 (65,040 ........36,349 | ..... XXX.......
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BondsliStates, Territoriesland/Possessions
UnitedStates
130624 JA 8| CalifornialStatelGOINon(Callable... .| 06/14/2004. | NationalJFinanciallServicesICo.. 500,000 360,565 | ...ooooeeen 388,340 8,069 KISTCR 10 S Y IR 9,062 | .cooovnne 9,062 | .oooorverrrrienne 09/01/2009.
110.000%009/01/09...... . ) [ 0 .
594610 VX 2| MichiganiStatelGOINon(Callable .| RobertiBairdi&ICo, 383,236 350,000 381,518 | o 375,762 (1,507) | covvevrererrrnee [ 374,254 [ | 08,982 [ ..00.8,982 | e 10,055 [ 12/01/2010.
105.250%012/01/10....c.correereeeereeerenreneneesneesses [ ooe | eeremmreeinneens [ ermrreeinneiresenesesnseseeesnneees | eeeenseeeseesesnsnsesnes | seeennssssssnesesnneesnns | seeesnseessenesennesens 0
658256 GW 6| NorthiCarolinalStatelGO15.500%003/01/09. GoldmaniSachs.......c..ccccvuieeeee. 439116 | oo 400,000 | ............ 433460 | ........... 425,822 Moo L 423729 [ 2. 15,387 1 ... 15,387 | e 17,539 | 03/01/2009.
UNIEAISEAIES. ...t s s | snssiees 1227822 | ......... 1,250,000 | ......... 1175543 | ........ 1189924 |..oiee0 4470 [ 0 4470 01194392 | 0] 033431 L033431 ] 2759 |.... XXX.ooone
1799999. TotallBondsIStates I TermitorieSI&IPOSSESSIONS. . ...vuriirecreirieriiiiiiss cereresissiesssessssssssssasseessesssessessss st esssesssnssessessssnsensans | seesses 1,227,822 | ......... 1,250,000 | ......... 1175543 [ ......... 1189924 [ ..oovvovveeen0 )i 4470 | e 0 [ o 4470 | 00 1,194392 | 0] 00033431 0033431 2759 |.... XXX.......
BondsliPoliticaliSubdivisionslofiStates
UnitediStates
602409 DB 7| MilwaukeelWilSanitaryiDist 06/15/2004. | RobertIBairdi&ICO0..........cccrmvvvee [ rerererivverirnerrirneens | cerernenn 434,296 | o 400,000 | ..ooovvennes 437572 | v 428224 | ..o | e 2,085) | i [ e (2,045) | e [ 26,179 [ i | ek BT | 8,117 |.cooon. 14,992 | 10/01/2009.
GOIiNoniCallable5.250%0110/01/09 e e | e | s [ s [ 0
678841 FV 4[OklahomalCntylOklallndpt.................. ...| 06/15/2004. | Scotti&Stringfellow.. 500,000 528,975 | ..o 523,662 | ..oovvvvvrrnenns | vverrene(1,604) [ | veiracnn(1,604) | e | 522,058 | o | e 14,827 | 14,827 |........ 22,014 | 02/01/2010.
SchiGOINonCallablel’5.000%102/01/10. e s 0
718814 GS 9| PhoenixIArizonalGOIPrf15.800%007/01/ ...| 06/15/2004. | JanneyiMontgomeryIScott......... | c.vvveereveerrvensrenens | erreeennn 371,721 | ........350,000 | ..ot 365,113 | irri0359,627 | oo | ceeveieeceee{792) | v | eeevieeeeeancaa(TO2) [ e | v 358,834 | e | 112,887 | 12,887 |....... 19,567 | 07/01/2005.
821686 QB 1| ShelbyiCountyTenniGOINoniCallable .| 06/15/2004. | HutchinsoniShockeyl&Erly........ | cooveervveeinsecerncrens | .. 428,644 | ...........400,000 | ........... 425,884 | ........... 420,014 | oo | e (1,601) [ o | rveeaen(1,801) | e [ v 18,412 | | 1000010,232 | 10,232 |........ 14,278 | 04/01/2009.
115.000%004/01/09 I I 0
84055Q CN 8] SouthiTexasICmntyiCollege. .| 06/15/2004. | GoldmaniSachs............cc.creeeenee | vovervreerrinsceiinncins | 000000...536,975 | ...........500,000 | ............532,990 [ ..........525,298 | ..ooovvvrvvrrren | o 341) [ | o 2.381) | e | eer000000522,956 [ oo | v 14,019 [ 14,019 |........ 21,042 | 08/15/2008.
DistiGOINoniCallable5.000%008/15/08. . 0
UnitediStates 2248439 | ...........0 |......60,082 | ... 60,082 |........ 91,893 |..... XXX.......
2499999. TotalllBondsliIPoliticaliSubdivisionslofiStates. (8,383) 0 2248439 | ......c....... 0 [ 60,082 | ......... 60,082 |........ 91,893 |..... XXX.ooone
BondsliSpeciallRevenuelandiSpeciallAssessment
UnitediStates
13066Y DN 6| CalifornialStIDeptIWHIRES. .........coeveerreerrerrereees ...| 06/15/2004. | RBCIDOMINIONISECUMtIES. .......cv. | coverererrereeerareiines | voreerenn 482,141 | 425,000 | .oovrvennns 468,971 | oo 464,527 [ oo | e 1875) | s [ e (1,875 | i [ 882,652 [ | cviieeced BT (51| e 14,069 | 05/01/2012.
RevenuelBondINoniCallabli5.250%005/01/12. ) 0
167592 QY 3| ChicagolILIOHarelIntl...........ccovveernreeennns 371,798 350,000 370,083 | ... 364,085 [ ..oovverereeneene | e TAT8) [ | e (1178) | s [ 362,907 | e | 8,891 [ 8,891 |....... 18,555 | 01/01/2009.
AirprtiRevenuelBondT5.500%[01/01/09.......c.couee | vor f eorrimmrrmeirines [ [ s | e B 0
196630 W9 4| ColoradoiSprings1iCO 382,498 350,000 376,968 | ............ 371,730 | oo | vrreeeene(1,080) [ oo | e eecn(1,080) | o [ e 370,649 | | 111,848 [ 11,848 |........ 10,821 | 11/15/2011.
RevenuelBondliINonICallT5.250%011/15/1 ..o | oo | covvverenrinnins | oo | e [ e B 0
235241 BH 8| DallasiTexasIRevenuelBondlliCallable.. 378,704 350,000 374122 | oo 369,974 e 9,572 | covvur 9,572 | ....... 10,242 | 12/01/2012.
15.375%012/01/12.c.cceoeveseeereeennseeeneeeenseesnes [ ooe | eevenmnreinenens [ rrereinneieisseesseesseneees | eevennesessnsesnnneeses | seeennneens ) [ — . 0
249181 J8 2| DenveriCololCityl&ICnty 316,782 300,000 318,795 v, 330 | 2,330 | .o 9,717 | 11/15/2013.
ArptiRevenuelBondiCall5. o v [ e | [ N R 0
3128GD UB 4| FHLMCIIPoollE78678)(MBSII8.000%108/01/14... | ...| 01/01/2004. 142 142 142 0 1108/01/2014.
3128GD UB 4| FHLMCIIPoollE78678)(MBSII8.000%108/01/14... | ...| 02/01/2004. 197 197 197 0 3 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE786781(MBSI8.000%108/01/14... | ...| 03/01/2004. 161 .161 161 0 3 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE78678)(MBSII8.000%108/01/14... | ...| 04/01/2004. 162 .162 162 0 4 108/01/2014.
3128GD UB 4| FHLMCIIPoollE78678)(MBSI8.000%108/01/14... | ...| 05/01/2004. 164 .164 164 0 6 | 08/01/2014.
3128GD UB 4| FHLMCIPoolIE78678)(MBSI8.000%108/01/14... | ...| 06/01/2004. [ Paydown............ccvverervermereeracnnes [ rorrevernnne 4,880 4,880 4,866 1 4,880 0 195 | 08/01/2014.
3128GD UB 4FHLMCIPoollE78678)(MBSI8.000%108/01/14... | ...| 07/01/2004. | Paydown.... 131 131 131 0 6 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE786781(MBSI8.000%108/01/14... | ...| 08/01/2004. 143 143 142 0 8 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE78678)(MBSII8.000%108/01/14... | ...| 09/01/2004. 154 .154 154 0 9 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE786781(MBSI8.000%108/01/14... | ...| 10/01/2004. 135 135 135 0 9 | 08/01/2014.
3128GD UB 4| FHLMCIPoollE78678)(MBSII8.000%108/01/14... | ...| 11/01/2004. 146 .146 145 0 11 | 08/01/2014.
3128GD UB 4| FHLMCIIPoollE78678)(MBSI8.000%108/01/14... | ...| 12/01/2004. 147 147 147 0 12 | 08/01/2014.
3128GE 3V 8| FHLMCIPoollE79812(MBS18.000%011/01/14... | ...] 01/01/2004. | Paydown.... 625 .625 632 0 4 1 11/01/2014.
3128GE 3V 8|FHLMCIPoollE79812i(MBS8.000%011/01/14... | ...] 02/01/2004. | Paydown.... 368 ..368 372 0 5 | 11/01/2014.
3128GE 3V 8| FHLMCIPoollE79812(MBS8.000%011/01/14... | ...] 03/01/2004. | Paydown 500 ..500 506 0 10 | 11/01/2014.
3128GE 3V 8| FHLMCIPoollE79812/(MBS18.000%011/01/14... | ...] 04/01/2004. | Paydown 785 .785 794 0 21 | 11/01/2014.
3128GE 3V 8|FHLMCIPoollE798121(MBST8.000%011/01/14... | ...] 05/01/2004. | Paydown.... 756 ..7156 765 0 25 | 11/01/2014.
3128GE 3V 8| FHLMCIPoollE79812)(MBS18.000%011/01/14... { ...] 06/01/2004. | Paydown.... 416 416 421 0 17 | 11/01/2014.
3128GE 3V 8| FHLMCIPoollE798121(MBST8.000%011/01/14... | ...] 07/01/2004. | Paydown...........ccooevermereermmeeernnee | coverreiens 148 148 150 0 7 1 11/01/2014.
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3128GE 3V 8| FHLMCIPoollE79812i(MBSI8.000%011/01/14... | ...] 08/01/2004. | Paydown.... 936 .936 0 50 | 11/01/2014.
3128GE 3V 8|FHLMCIPoollE798121(MBST8.000%011/01/14... | ...] 09/01/2004. | Paydown 136 .136 0 8 | 11/01/2014.
3128GE 3V 8|FHLMCIPoollE79812/(MBSI18.000%011/01/14... | ...] 10/01/2004. | Paydown 371 371 0 25 | 11/01/2014.
3128GE 3V 8|FHLMCIPoollE79812i(MBSI8.000%011/01/14... | ...] 11/01/2004. | Paydown 630 630 0 46 | 11/01/2014.
3128GE 3V 8| FHLMCIPoollE798121(MBS8.000%011/01/14... | ...] 12/01/2004. | Paydown 1,093 1,093 0 87 | 11/01/2014.
3128GG U4 3| FHLMCIPoollE806031(MBSII7.500%106/01/15... | ...| 01/01/2004. | Paydown 1,568 1,568 0 10 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE806031(MBSI7.500%06/01/15... | ...| 02/01/2004. | Paydown.... 149 149 0 2 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE80603(MBSI7.500%06/01/15... | ...| 03/01/2004. | Paydown.... 2,281 2,281 0 43 | 06/01/2015.
3128GG U4 3|FHLMCIPoollE806031(MBSII7.500%106/01/15... | ... | 04/01/2004. 139 139 0 3 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE80603(MBSI7.500%06/01/15... | ...] 05/01/2004. 163 .163 0 5 | 06/01/2015.
3128GG U4 3|FHLMCIPoollE806031(MBSII7.500%106/01/15... | ...| 06/01/2004. 152 .152 0 6 | 06/01/2015.
3128GG U4 3| FHLMCIIPoollE806031(MBS[7.500%06/01/15... | ...] 07/01/2004. 3,285 3,285 0 144 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE806031(MBSII7.500%106/01/15... | ...| 08/01/2004. 132 132 0 7 | 06/01/2015.
3128GG U4 3| FHLMCIIPoollE806031(MBSI7.500%06/01/15... | ...] 09/01/2004. 132 132 0 7 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE806031(MBSI7.500%106/01/15... | ... 10/01/2004. 1,690 1,690 0 106 | 06/01/2015.
3128GG U4 3|FHLMCIPoollE80603(MBSI7.500%I06/01/15... | ...| 11/01/2004. 2,188 2,188 0 150 | 06/01/2015.
3128GG U4 3| FHLMCIPoollE80603(MBS(17.500%06/01/15... | ... 12/01/2004. 106 .106 0 8 | 06/01/2015.
3128GG VH 3| FHLMCIPoollE806161(MBSI8.000%105/15/15... | ...] 01/01/2004. | Paydown............ccooevermervermneeernnns | covvrrnenens 17,151 17,151 0 114 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBS18.000%05/15/15... | ...] 02/01/2004. | Paydown.........c.comvevernerevmncrieeees | covvrnenens 363 ..363 0 5 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBSI8.000%05/15/15... | ...] 03/01/2004. 343 .343 0 7 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBST8.000%105/15/15... | ...| 04/01/2004. 19,318 19,318 0 515 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBSI8.000%05/15/15.... | ...| 05/01/2004. | Paydown.... 172 .72 0 6 | 05/15/2015.
3128GG VH 3|FHLMCIPoollE806161(MBSI8.000%105/15/15... | ...| 06/01/2004. | Paydown.... 261 ..261 0 10 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBS8.000%05/15/15... | ...| 07/01/2004. 263 .263 0 12 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBST8.000%105/15/15... | ...| 08/01/2004. 265 ..265 0 14 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBS8.000%05/15/15... | ...] 09/01/2004. 267 .267 0 16 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBSI8.000%05/15/15... | ...| 10/01/2004. 276 .276 0 18 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBST8.000%105/15/15... | ...| 11/01/2004. 271 271 0 20 | 05/15/2015.
3128GG VH 3| FHLMCIPoollE806161(MBS8.000%05/15/15... | ...| 12/01/2004. | Paydown.... 273 273 0 22 | 05/15/2015.
3128GL GA 4| FHLMCIPoollE837931(MBST6.000%105/01/16... | ...| 01/01/2004. | Paydown.... 852 .852 0 41 05/01/2016.
3128GL GA 4| FHLMCIPoollE837931(MBS16.000%05/01/16.... | ...| 02/01/2004. | Paydown 8,657 8,657 0 87 | 05/01/2016.
3128GL GA 4| FHLMCIPoollE837931(MBSI16.000%105/01/16.... | ...| 03/01/2004. | Paydown 3,422 3,422 0 51 | 05/01/2016.
3128GL GA 4| FHLMCIPoollE837931(MBS[16.000%05/01/16... | ...| 04/01/2004. | Paydown 893 .893 0 18 | 05/01/2016.
3128GL GA 4| FHLMCIPoollE837931(MBSI16.000%105/01/16... | ...| 05/01/2004. | Paydown 12,454 12,454 0 311 1 05/01/2016.
3128GL GA 4 |FHLMCIPoollE83793(MBS[I6.000%105/01/16... | ...| 06/01/2004. | Paydown.... 1,553 1,553 0 47 | 05/01/2016.
3128GL GA 4| FHLMCIPoollE83793(MBS(16.000%05/01/16.... | ...| 06/14/2004. | LehMaNIBroSIINC...........crrreerree | eevermereemeeeeermeeeenee | cvveevnene 157,703 | covvrees 152,508 | .oovreren 151,102 | i 151,046 [ e | i3 | s [ i3 | [ 151,089 [ i | e 8,614 | 6,614 |.......... 4,982 | 05/01/2016.
3128GS 5C 7|FHLMCIPoollE89843(MBSI6.000%105/01/17... | ...| 01/01/2004. 17,958 17,958 0 90 | 05/01/2017.
3128GS 5C 7|FHLMCIPoollE89843(MBSI16.000%05/01/17... | ...] 02/01/2004. 2,389 2,389 0 24| 05/01/2017.
3128GS 5C 7|FHLMCIPoollE898431(MBSI6.000%105/01/17... | ...] 03/01/2004. 8,627 8,627 0 129 | 05/01/2017.
3128GS 5C 7|FHLMCIPoollE89843(MBS16.000%05/01/17... | ...] 04/01/2004. | Paydown.........c.covvvvernerrvrmecreereees | covvrreenens 7,779 7,779 0 156 | 05/01/2017.
3128GS 5C 7|FHLMCIPoollE898431(MBSI6.000%05/01/17.... | ...] 05/01/2004. | Paydown...........couvveemereemmeeereeee | covernneeens 8,368 8,368 0 209 | 05/01/2017.
3128GS 5C 7 |FHLMCIPoollE89843(MBSI6.000%105/01/17... | ...| 06/01/2004. | Paydown.... 3,465 3,465 0 104 | 05/01/2017.
3128GS 5C 7|FHLMCIPoollE898431(MBSI16.000%05/01/17... | ...] 06/14/2004. | LehMaNIBroSIINC...........ovrrerreee | eevvrmererrnernersneeeinne | vovevennes 191,768 | oo 185,451 188,552 | oovvernr 188,691 | oo [ i (122) | e | rneinee(122) [ | e 188,570 | [ 003,199 | 3,199 | ... 6,058 | 05/01/2017.
31294) 3L 0| FHLMCIPoollE008031(MBST8.000%012/01/14... | ...] 01/01/2004. | Paydown... 1,041 1,041 1,044 3 0 7 112/01/2014.
31294) 3L 0| FHLMCIPoollE00803(MBSI8.000%012/01/14... | ...] 02/01/2004. | Paydown 1,159 1,159 1,163 4 0 15 | 12/01/2014.
31294) 3L 0| FHLMCIPoollE008031(MBSI8.000%012/01/14... | ...] 03/01/2004. | Paydown 163 .163 163 1 0 3 | 12/01/2014.
31294J 3L 0| FHLMCIPoollE00803(MBS8.000%012/01/14... | ...] 04/01/2004. | Paydown.... 974 974 977 (3 0 26 | 12/01/2014.
31294) 3L 0| FHLMCIPoollE00803(MBSI8.000%012/01/14... | ...] 05/01/2004. | Paydown.... 1,016 1,016 1,019 (3 0 34 | 12/01/2014.
31294J 3L 0| FHLMCIPoollE00803(MBS18.000%012/01/14... | ...] 06/01/2004. | Paydown 1,804 1,804 1,810 6 0 72 | 12/01/2014.
31294) 3L 0| FHLMCIPoollE00803)(MBS8.000%012/01/14... | ...] 07/01/2004. | Paydown 515 .515 517 2)|. 0 24 1 12/01/2014.
31294) 3L 0| FHLMCIPoollE008031(MBST8.000%012/01/14... ...] 08/01/2004. | PAYdOWN.........covorveerrrrernerirenns | ceverreeens 155 .155 155 (1) 0 8 | 12/01/2014.
31294) 3L 0| FHLMCIPoollE00803)(MBS8.000%012/01/14... | ...] 09/01/2004. | PaydOWN.........cooovevereeeernerenreees | cevvrrenens 2,185 2,185 2,192 (7) 0 131 | 12/01/2014.
31294) 3L 0] FHLMCIPoollE008031(MBST8.000%012/01/14.... | ...] 10/01/2004. | Paydown............covvveemrreermmerernnee | coverrenens 880 ..880 883 (3) 0 59 | 12/01/2014.
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31294) 3L 0| FHLMCIPoollE00803(MBSI8.000%012/01/14... | ...] 11/01/2004. | Paydown.... 129 129 129 | 0 9 | 12/01/2014.
31294J 3L 0| FHLMCIPoollE008031(MBST8.000%012/01/14... | ... 12/01/2004. | Paydown 480 .480 0 38 | 12/01/2014.
31294) 4Q 8|FHLMCIPoollE00831(MBSII7.000%04/15/15... | ...] 01/01/2004. | Paydown 976 .976 0 6 | 04/15/2015.
31294) 4Q 8|FHLMCIPoollE008311(MBSII7.000%104/15/15... | ...] 02/01/2004. | Paydown 194 .194 0 2 | 04/15/2015.
31294) 4Q 8|FHLMCIPoollE008311(MBS[I7.000%04/15/15... | ...] 03/01/2004. | Paydown 1,619 1,619 0 28 | 04/15/2015.
31294) 4Q 8|FHLMCIPoollE008311(MBSII7.000%104/15/15... | ...| 04/01/2004. | Paydown 191 191 0 4 | 04/15/2015.
31294) 4Q 8| FHLMCIPoollE008311(MBS[I7.000%04/15/15... | ...] 05/01/2004. | Paydown.... 1,056 1,056 0 31 | 04/15/2015.
31294) 4Q 8| FHLMCIPoollE00831(MBSI7.000%04/15/15... | ...] 06/01/2004. | PAydOWN.........cocomveeerereerrrerennees | ceverrenens 674 674 0 241 04/15/2015.
31294) 4Q 8|FHLMCIPoollE008311(MBSI7.000%104/15/15... | ...] 07/01/2004. 674 674 0 28 | 04/15/2015.
31294) 4Q 8|FHLMCIPoollE00831(MBSI7.000%04/15/15... | ...] 08/01/2004. 1,798 1,798 0 84 | 04/15/2015.
31294) 4Q 8| FHLMCIPoollE008311(MBSI7.000%104/15/15... | ...] 09/01/2004. 826 .826 0 43 | 04/15/2015.
31294) 4Q 8| FHLMCIIPoollE008311(MBS[I7.000%04/15/15... | ... 10/01/2004. 554 .554 0 32 | 04/15/2015.
31294) 4Q 8|FHLMCIPoollE008311(MBSII7.000%104/15/15... | ... 11/01/2004. 1,730 1,730 0 111 | 04/15/2015.
31294) 4Q 8| FHLMCIIPoollE008311(MBS[I7.000%04/15/15... | ... 12/01/2004. 538 .538 0 38 | 04/15/2015.
31294K CC 7 |FHLMCIIPoollE00967)(MBSII6.500%104/01/16... | ...| 01/01/2004. 3,367 3,367 0 18 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE009671(MBSII6.500%104/01/16... | ...| 02/01/2004. 2,546 2,546 0 28 | 04/01/2016.
31294K CC 7 |FHLMCIIPoollE00967)(MBSII6.500%004/01/16... | ...| 03/01/2004. 2414 2,414 0 39 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE009671(MBSII6.500%104/01/16... | ...| 04/01/2004. | Paydown.... 3,796 3,796 0 82 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE00967)(MBSI6.500%004/01/16... | ...| 05/01/2004. | Paydown.... 3,792 3,792 0 103 | 04/01/2016.
31294K CC 7 |FHLMCIIPoollE00967)(MBSII6.500%004/01/16... | ...| 06/01/2004. 3,460 3,460 0 112 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE009671(MBSI6.500%004/01/16... | ...| 07/01/2004. 3,114 3,114 0 118 | 04/01/2016.
31294K CC 7 |FHLMCIIPoollE00967)(MBSII6.500%004/01/16... | ...| 08/01/2004. | Paydown.... 1,358 1,358 0 59 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE009671(MBSI6.500%104/01/16... | ...| 09/01/2004. | Paydown.... 2,501 2,501 0 122 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE00967)(MBSII6.500%004/01/16... | ...| 10/01/2004. 2,064 2,064 0 112 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE009671(MBSI6.500%004/01/16... | ...| 11/01/2004. 2,170 2,170 0 129 | 04/01/2016.
31294K CC 7 |FHLMCIPoollE00967)(MBSII6.500%004/01/16... | ...| 12/01/2004. 1,769 1,769 0 115 | 04/01/2016.
31294K CM 5| FHLMCIIPoollE00976)(MBSI16.500%005/01/16... | ...| 01/01/2004. 4,333 4,333 0 23 | 05/01/2016.
31294K CM 5| FHLMCIIPoollE009761(MBSIT6.500%105/01/16... | .. | 02/01/2004. 3,118 3,118 0 34 105/01/2016.
31294K CM 5| FHLMCIIPoollE00976)(MBSI16.500%005/01/16... | ... | 03/01/2004. [ Paydown...........ccocceemreeermereemmeeens [ wernereennne 3,452 3,452 0 56 | 05/01/2016.
31294K CM 5| FHLMCIPoollE009761(MBSI6.500%005/01/16... | ...| 04/01/2004. [ Paydown...........ccccvvmrvverevverssriens [ eorerrinnns 5278 5,278 0 114 | 05/01/2016.
31294K CM 5| FHLMCIIPoolIE00976)(MBSI16.500%005/01/16... | ... | 05/01/2004. 3,465 3,465 0 94 1 05/01/2016.
31294K CM 5| FHLMCIIPoollE009761(MBSI16.500%005/01/16... | ...| 06/01/2004. 3,821 3,821 0 124 | 05/01/2016.
31294K CM 5| FHLMCIIPoolIE00976)(MBSI16.500%005/01/16... | ...| 07/01/2004. 3,006 3,006 0 114 ] 05/01/2016.
31294K CM 5| FHLMCIIPoollE009761(MBSI16.500%005/01/16... | ...| 08/01/2004. 2,201 2,201 0 95 | 05/01/2016.
31294K CM 5] FHLMCIIPoollE009761(MBSII6.500%05/01/16... | .. | 09/01/2004. 2,031 2,031 0 99 | 05/01/2016.
31294K CM 5| FHLMCIIPoolIE00976)(MBSI16.500%005/01/16... | ...| 10/01/2004. 2,442 2,442 0 132 | 05/01/2016.
31294K CM 5| FHLMCIPoollE009761(MBSI6.500%0105/01/16... | ...| 11/01/2004. 2,635 2,635 0 157 | 05/01/2016.
31294K CM 5| FHLMCIIPoollE00976)(MBSI16.500%005/01/16... | ...| 12/01/2004. 1,374 1,374 0 89 | 05/01/2016.
31339D RJ 9| FHLMCISeries24161CIsPMI(CMO)... .| 01/01/2004. 44,043 44,043 0 220 | 02/15/2026.
106.000%6002/15/26........coevvvreereererrrserninerrenesnines [ eoe | eerrmnerrinenins [ | e | B [ 0
31339D RJ 9| FHLMCISeries24161CIsIPMI(CMO)... 29,193 29,193 0 292 | 02/15/2026.
16.000%002/15/2B.......cooevverareeereerasneeseeeerssnennes | oon | eeveimniiinneins [ essiineees | v | seveinnnens B [ 0
31339D RJ 9| FHLMCISeries24161CIsPM)(CMO; 54,439 54,439 0 817 | 02/15/2026.
116.000%002/15/26...... . B 0
31339D RJ 9| FHLMCISeries24161CIsIPMi| 69,986 69,986 | oo 71,845 | i 71,250 | s [ e (1,263) | e | e (1,283) [ | 89,986 | e [ |, (U I 1,400 | 02/15/2026.
106.000%002/15/2B.......coorvverrererrereerrasreenneneemneesnnee | ooe | eevemnrrennneens [ rnrrrinneiieeisenereneeeseeneees | eeeenseeeseneesnsneesnes | seeesssesneesesnneesnns | seeesmseessenesesnseses 0
31339D RJ 9| FHLMCISeries24161CIsIPMI(CMO)... . 47,584 47584 | ..o 48,848 | oo 48443 | i | rrereeenn(8B9) [ i | (859 | e [ e BT584 [ | e [ (VN I 1,190 | 02/15/2026.
106.000%002/15/2B.......coorvvereeeeerereesaseeeseerenseeennns coe | e [ nsennees | e | e ) [— 0
31371J N4 2| FNMATPool12534110(MBS)16.500%007/01/15..... | ...] 01/01/2004. | Paydown.... 1,573 1,573 0 9 | 07/01/2015.
31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ... | 02/01/2004. | Paydown 371 371 0 4 107/01/2015.
31371J N4 2| FNMATPool12534110(MBS)16.500%007/01/15..... | ... | 03/01/2004. | Paydown.... 64 .64 0 11 07/01/2015.
31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ... | 04/01/2004. | Paydown.... 71 1 0 2 | 07/01/2015.
31371J N4 2| FNMATPool12534110(MBS)16.500%107/01/15..... | ... | 05/01/2004. | Paydown 68 ....68 0 2 | 07/01/2015.
31371 N4 2| FNMATPool12534110(MBS)116.500%007/01/15..... | ... | 06/01/2004. | Paydown.... 479 479 0 16 | 07/01/2015.
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31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ...| 07/01/2004. | Paydown.... 55 .55 52 0 2 | 07/01/2015.
31371J N4 2| FNMATPool12534110(MBS)116.500%107/01/15..... | ... | 08/01/2004. | Paydown 57 .57 55 0 2 107/01/2015.
31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ...| 09/01/2004. | Paydown 57 .57 54 0 3 | 07/01/2015.
31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ... | 10/01/2004. | Paydown 57 .57 55 0 3 | 07/01/2015.
31371 N4 2| FNMAIPool12534110(MBS)16.500%007/01/15..... | ... | 11/01/2004. | Paydown 58 .58 56 0 3 | 07/01/2015.
31371J N4 2| FNMAIPool1253411)(MBS)16.500%007/01/15..... | ... | 12/01/2004. | Paydown 58 .58 56 0 4 107/01/2015.
31371K HR 5| FNMATPool12541400(MBS)15.500%001/01/17..... | ... | 01/01/2004. | Paydown.... 3,892 3,892 3,820 0 18 | 01/01/2017.
31371K HR 5| FNMAIPooli2541401(MBS)15.500%001/01/17...... | ... | 02/01/2004. | Paydown.... 3,125 3,125 3,067 0 29 | 01/01/2017.
31371K HR 5| FNMATPool12541401(MBS)15.500%001/01/17..... | ... | 03/01/2004. 4878 4,878 4,788 0 67 | 01/01/2017.
31371K HR 5| FNMAIPooli2541400(MBS)15.500%001/01/17...... | ... | 04/01/2004. 5,365 5,365 5,265 0 98 | 01/01/2017.
31371K HR 5| FNMATPool12541401(MBS)15.500%001/01/17..... | ... | 05/01/2004. 5475 5,475 5,373 0 125 | 01/01/2017.
31371K HR 5[ FNMATPool12541400(MBS)15.500%001/01/17...... | ... | 06/01/2004. 4,621 4,621 4,535 0 127 | 01/01/2017.
31371K HR 5[ FNMATPooli2541401(MBS)15.500%001/01/17...... | ... | 07/01/2004. 2,74 2,741 2,690 0 88 | 01/01/2017.
31371K HR 5[ FNMAIPool12541400(MBS)15.500%001/01/17...... | ... | 08/01/2004. 3,051 3,051 2,994 0 112 | 01/01/2017.
31371K HR 5[ FNMAIPooli2541401(MBS)115.500%001/01/17...... | ... | 09/01/2004. 2,329 2,329 2,286 0 96 | 01/01/2017.
31371K HR 5| FNMATPooli2541401(MBS)15.500%001/01/17...... | ... | 10/01/2004. 2,740 2,740 2,689 0 126 | 01/01/2017.
31371K HR 5[ FNMAIPooli2541401(MBS)15.500%001/01/17...... | ... | 11/01/2004. 2,507 2,507 2,461 0 126 | 01/01/2017.
31371K HR 5| FNMATPool12541401(MBS)15.500%001/01/17..... | ... | 12/01/2004. [ Paydown...........ccocccrmmveermmrrermnriens [ worverrennns 2,998 2,998 2,942 0 165 | 01/01/2017.
31371K MJ 7 FNMATIPool12542610(MBS)16.500%004/01/17...... | ... | 01/01/2004. [ Paydown...........cccccemveveeveemeeries [ rorrereennae 10,679 10,679 10,981 0 58 | 04/01/2017.
31371K MJ 7 FNMATIPooli2542611(MBS)116.500%004/01/17...... | ... | 02/01/2004. 7,895 7,895 8,119 0 86 | 04/01/2017.
31371K MJ 7| FNMAIIPool12542611(MBS)116.500%004/01/17..... ...| 03/01/2004. 10,464 10,464 10,760 0 170 | 04/01/2017.
31371K MJ 7 FNMATIPool12542611(MBS)116.500%004/01/17...... | ... | 04/01/2004. [ Paydown...........ccccermreeermreemmeeens [ wornereennns 12,624 12,624 12,981 0 274 1 04/01/2017.
31371K MJ 7 FNMATPool12542611(MBS)16.500%004/01/17...... | ... | 05/01/2004. [ Paydown...........cocccrmrveenmrrermmreens [ worverrennns 11,923 11,923 12,261 0 323 1 04/01/2017.
31371K MJ 7 FNMATIPooli2542611(MBS)16.500%004/01/17...... | ... | 06/01/2004. | Paydown.... 10,918 10,918 11,227 0 355 | 04/01/2017.
31371K MJ 7| FNMATPool12542611(MBS)16.500%004/01/17...... | ... | 06/14/2004. | LehmaniBrosiinc. 211,070 200,840 206,520 | ..o0veeee0i208,579 [ .oooivviiirrccrins | e 197) | v | cvererrriiraec 197) s [ 00 208,382 | e | e nnid,688 | 4688 |...... 7,107 | 04/01/2017.
31384Q 3B 7| FNMAIP0ol530994)(MBS)17.000%004/01/15..... | ...| 01/01/2004. 68 ...68 66 . 0 04/01/2015.
31384Q 3B 7| FNMAIP0ol}530994)(MBS)17.000%004/01/15..... | ... | 02/01/2004. 68 ...68 67 .2 2 0 1104/01/2015.
31384Q 3B 7|FNMAIPool15309941(MBS)17.000%104/01/15..... | ... | 03/01/2004. 69 ....69 67 .2 2 0 1] 04/01/2015.
31384Q 3B 7|FNMAIP0ol530994)(MBS)17.000%04/01/15..... | ... | 04/01/2004. | Paydown.... 69 ....69 68 .2 2 0 2 | 04/01/2015.
31384Q 3B 7| FNMATPooI15309941(MBS)17.000%0104/01/15..... | ... | 05/01/2004. | Paydown.... 70 .70 68 .2 2 0 2 | 04/01/2015.
31384Q 3B 7| FNMAIPooI5309941(MBS)17.000%004/01/15..... | ... | 06/01/2004. | Paydown 70 .70 68 .2 2 0 2 | 04/01/2015.
31384Q 3B 7| FNMAIP0ol15309941(MBS)17.000%004/01/15..... | ... | 07/01/2004. | Paydown 71 T 69 .2 2 0 3 | 04/01/2015.
31384Q 3B 7| FNMAIPooI5309941(MBS)17.000%004/01/15..... | ... | 08/01/2004. | Paydown 71 T 69 .2 2 0 3 | 04/01/2015.
31384Q 3B 7| FNMAIP0ol5309941(MBS)17.000%0104/01/15..... | ... | 09/01/2004. | Paydown 72 .12 70 2 2 0 4| 04/01/2015.
31384Q 3B 7| FNMAIP0oI15309941(MBS)17.000%0104/01/15..... | ... | 10/01/2004. | Paydown 72 .72 70 .2 2 0 4 | 04/01/2015.
31384Q 3B 7|FNMAIP0oI530994)(MBS)17.000%004/01/15..... | ... | 11/01/2004. | Paydown 73 .13 71 .2 2 0 5 | 04/01/2015.
31384Q 3B 7| FNMATP0oI15309941(MBS)17.000%0104/01/15..... | ... | 12/01/2004. | Paydown 73 .13 71 .2 2 0 5 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)117.500%004/01/15..... | ... | 01/01/2004. | Paydown 1,600 1,600 1,588 11 11 0 10 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 02/01/2004. | Paydown 283 .283 281 .2 2 0 4 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 03/01/2004. | Paydown.... 3,898 3,898 3,870 28 28 0 73 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 04/01/2004. | Paydown.... 1,395 1,395 1,385 10 10 0 35 | 04/01/2015.
31384S 5P 0] FNMATPool15328541(MBS)17.500%04/01/15..... | ... | 05/01/2004. 238 .238 236 .2 2 0 7 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 06/01/2004. 192 192 191 A 1 0 7 | 04/01/2015.
31384S 5P 0| FNMATPool15328541(MBS)17.500%004/01/15..... | ... | 07/01/2004. 211 .21 210 .2 2 0 9 | 04/01/2015.
31384S 5P 0| FNMAIPooli5328541(MBS)17.500%004/01/15..... | ... | 08/01/2004. 1,058 1,058 1,050 .8 8 0 53 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 09/01/2004. 2,888 2,888 2,867 21 21 0 162 | 04/01/2015.
31384S 5P 0| FNMAIPooI15328541(MBS)17.500%004/01/15..... | ... | 10/01/2004. | Paydown.... 843 .843 837 .6 6 0 53 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ...| 11/01/2004. | Paydown.... 1,031 1,031 1,024 1 7 0 71 | 04/01/2015.
31384S 5P 0| FNMAIPool15328541(MBS)17.500%004/01/15..... | ... | 12/01/2004. | Paydown 473 AT3 470 .3 3 0 36 | 04/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 01/01/2004. | Paydown 519 .519 515 .3 3 0 3 | 06/01/2015.
31384X 4C 9| FNMATPool15373191(MBS)17.500%006/01/15..... | ... | 02/01/2004. | Paydown...........ccoccemmveermreermmerens [ worerrennns 48 .48 AT | BT | | e 0 0 1106/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)117.500%006/01/15..... | ... | 03/01/2004. [ Paydown...........cccccemvevernmeeenserees [ wornereennne 48 .48 A8 | B8 | | e 0 0 1106/01/2015.
31384X 4C 9| FNMATPool15373191(MBS)17.500%006/01/15..... | ... | 04/01/2004. | Paydown..........ccocccormrveenmerermmeiens | wovereennne 48 .48 A8 | 88 | | 0 0 1106/01/2015.
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31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 05/01/2004. | Paydown.... 49 B | B8 | 8 | e [ 0 0 2 | 06/01/2015.
31384X 4C 9| FNMATPool15373191(MBS)17.500%006/01/15..... | ... | 06/01/2004. | Paydown 49 A9 | B9 | B9 | [ 0 0 2 | 06/01/2015.
31384X 4C 9| FNMAIPooli5373191(MBS)17.500%006/01/15..... | ... | 07/01/2004. | Paydown 49 B B9 | B9 | [ 0 0 2 | 06/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 08/01/2004. | Paydown 377 377 .2 2 0 19 | 06/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 09/01/2004. | Paydown 59 B9 | B8 | B8 | [ 0 0 3 | 06/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 10/01/2004. | Paydown 50 2050 | B0 | B0 s [ 0 0 3 | 06/01/2015.
31384X 4C 9| FNMAIPool15373191(MBS)17.500%006/01/15..... | ... | 11/01/2004. | Paydown.... 621 .621 A 4 0 43 | 06/01/2015.
31384X 4C 9| FNMAIPooli5373191(MBS)17.500%006/01/15..... | ... | 12/01/2004. | Paydown.... 46 B | D | 8D | [ 0 0 3 | 06/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%106/01/15..... | ... | 01/01/2004. 84 B4 84 | 88 e [ 0 0 1106/01/2015.
31385C DV 2 FNMALuPoqu540216UEMBS§L8.000%UOGIO1/15 ..... ...] 02/01/2004. 84 B4 88 | 88 | [ 0 0 1106/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%106/01/15..... | ... | 03/01/2004. 85 88 | 88 | 88 | [ 0 0 2 | 06/01/2015.
31385C DV 2| FNMAIIPooli5402161(MBS)18.000%106/01/15..... | ... | 04/01/2004. 86 088 | 86 | 86 | [, 0 0 2 | 06/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%106/01/15..... | ... | 05/01/2004. 86 088 | 80 | 80 | s [ 0 0 3 | 06/01/2015.
31385C DV 2| FNMAIIPooli5402161(MBS)18.000%106/01/15..... | ... | 06/01/2004. 87 8T | 8T | 8T e [, 0 0 3 | 06/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%006/01/15..... | ... | 07/01/2004. 87 8T | 88 | 88 | [ 0 0 4 106/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%106/01/15..... | ... | 08/01/2004. 88 88 | 88 | 88 | e [ 0 0 5 1 06/01/2015.
31385C DV 2| FNMAIIPooli5402161(MBS)118.000%006/01/15..... | ... | 09/01/2004. 89 89 | 89 | 89 | [ 0 0 5 | 06/01/2015.
31385C DV 2| FNMAIPooli5402161(MBS)18.000%106/01/15..... | ... | 10/01/2004. | Paydown.... 89 289 | 90 | 90 | [ 0 0 6 | 06/01/2015.
31385C DV 2| FNMAIIPooli5402161(MBS)18.000%006/01/15..... | ... | 11/01/2004. | Paydown.... 90 290 | 90 | 90 | [ 0 0 7 106/01/2015.
31385C DV 2| FNMAIIPooli5402161(MBS)18.000%006/01/15..... | ... | 12/01/2004. 90 290 | e 9T | e O | [ 0 0 7 1 06/01/2015.
31385N SN 0| FNMATPooli5478251(MBS)17.000%007/01/15..... ...| 01/01/2004. 229 ..229 4 4 0 11 07/01/2015.
31385N SN 0| FNMAIIPooli5478251(MBS)117.000%007/01/15..... | ... | 02/01/2004. | Paydown.... 115 115 .2 2 0 1107/01/2015.
31385N SN 0| FNMAIPooli5478251(MBS)17.000%107/01/15..... | ... | 03/01/2004. | Paydown.... 232 .232 4 4 0 4 | 07/01/2015.
31385N SN 0| FNMAIIPooli547825)(MBS)117.000%007/01/15..... | ... | 04/01/2004. 164 .164 .3 3 0 4 107/01/2015.
31385N SN 0| FNMAIPooli5478251(MBS)117.000%107/01/15..... | ... | 05/01/2004. 91 .91 A 1 0 3 | 07/01/2015.
31385N SN 0 FNMA[DPooID547825D§MBS?E7.000%DO7/O1/15 ..... ...| 06/01/2004. 43 .43 A 1 0 2 | 07/01/2015.
31385N SN 0| FNMAIIPooli5478251(MBS)117.000%007/01/15..... | ... | 07/01/2004. 65 .65 A 1 0 3 | 07/01/2015.
31385N SN 0| FNMAIPooli5478251(MBS)117.000%107/01/15..... | ... | 08/01/2004. 67 .67 A 1 0 3 107/01/2015.
31385N SN 0| FNMAIIPooli5478251(MBS)117.000%007/01/15..... | ... | 09/01/2004. | Paydown.... 17 AT AT | i 1T s [ 0 0 1107/01/2015.
31385N SN 0| FNMAIPooli5478251(MBS)117.000%107/01/15..... | ... | 10/01/2004. | Paydown.... 17 AT e AT | e 1T | [, 0 0 11 07/01/2015.
31385N SN 0| FNMAIIPooli547825)(MBS)117.000%007/01/15..... | ... | 11/01/2004. 17 AT e AT | i 1T | [, 0 0 1107/01/2015.
31385N SN 0 FNMA[DPooID547825D§MBS§[7.000%DO7/01l15 ..... ...| 12/01/2004. 44 .44 A 1 0 3 | 07/01/2015.
31385R GA 2| FNMAIIPooli550193)(MBS)117.000%008/01/15..... | ... | 01/01/2004. 2,749 2,749 29 29 0 16 | 08/01/2015.
31385R GA 2| FNMAIIPooli5501931(MBS)117.000%008/01/15..... | ... | 02/01/2004. 178 178 2 2 0 2 | 08/01/2015.
31385R GA 2| FNMAIPooli550193)(MBS)17.000%008/01/15..... | ... | 03/01/2004. 205 ..205 .2 2 0 4 108/01/2015.
31385R GA 2| FNMAIIPooli550193)(MBS)117.000%008/01/15..... | ... | 04/01/2004. 947 947 10 10 0 22 | 08/01/2015.
31385R GA 2| FNMAIPool1550193)(MBS)17.000%008/01/15..... | ... | 05/01/2004. 4,353 4,353 47 47 0 127 | 08/01/2015.
31385R GA 2| FNMAIIPooli550193)(MBS)117.000%008/01/15..... | ... | 06/01/2004. 2226 2,226 24 24 0 78 | 08/01/2015.
31385R GA 2| FNMAIIPooli5501931(MBS)17.000%008/01/15..... | ... | 07/01/2004. 1,501 1,501 16 16 0 61 | 08/01/2015.
31385R GA 2| FNMAIIPooli550193)(MBS)117.000%008/01/15..... | ... | 08/01/2004. | Paydown.... 120 120 A 1 0 6 | 08/01/2015.
31385R GA 2| FNMAIIPooli5501931(MBS)117.000%008/01/15..... | ... | 09/01/2004. | Paydown.... 1,085 1,085 12 12 0 57 | 08/01/2015.
31385R GA 2| FNMAIPooli5501931(MBS)17.000%108/01/15..... | ... | 10/01/2004. 137 37 A 1 0 8 | 08/01/2015.
31385R GA 2| FNMAIIPooli550193)(MBS)117.000%008/01/15..... | ... | 11/01/2004. 118 118 A 1 0 8 | 08/01/2015.
31385R GA 2| FNMAIPooli5501931(MBS)17.000%108/01/15..... | ... | 12/01/2004. 119 119 A 1 0 8 | 08/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 01/01/2004. 1,185 1,185 13 13 0 7 109/01/2015.
31385R TW 0| FNMAIPooli5505651(MBS)117.000%009/01/15..... | ... | 02/01/2004. 1,350 1,350 14 14 0 16 | 09/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 03/01/2004. | Paydown.... 1,188 1,188 13 13 0 21 109/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 04/01/2004. | Paydown.... 294 ..294 .3 3 0 7 109/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 05/01/2004. | Paydown 285 ..285 .3 3 0 8 | 09/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 06/01/2004. | Paydown 286 ..286 .3 3 0 10 | 09/01/2015.
31385R TW 0| FNMAIPool15505651(MBS)17.000%109/01/15..... | ... | 07/01/2004. | Paydown.... 280 ..280 .3 3 0 111 09/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 08/01/2004. | Paydown.... 352 ..352 A4 4 0 16 | 09/01/2015.
31385R TW 0] FNMAIPooli5505651(MBS)117.000%0109/01/15..... | ... | 09/01/2004. | Paydown.............couvveermmeeenmreernes | coreivnns 295 .295 .3 3 0 15 | 09/01/2015.
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31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 10/01/2004. | Paydown.... 294 .3 3 . ....294 0 17 | 09/01/2015.
31385R TW 0| FNMAIPool15505650(MBS)117.000%109/01/15..... | ... | 11/01/2004. | Paydown 6,768 72 72 . 6,768 | .. 0 434 109/01/2015.
31385R TW 0| FNMAIIPooli5505650(MBS)117.000%009/01/15..... | ... | 12/01/2004. | Paydown 309 3 . ...309 | .. 0 22 | 09/01/2015.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 01/01/2004. | Paydown 6,226 102 . 6,226 0 29 | 01/01/2017.
31388R ZG 5| FNMAIIPooli612843)(MBS)15.500%001/01/17..... | ... | 02/01/2004. | Paydown 4,042 66 . 4,042 0 37 101/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 03/01/2004. | Paydown 8,728 143 . 8,728 0 120 | 01/01/2017.
31388R ZG 5|FNMAIIPooli612843)(MBS)15.500%001/01/17..... | ... | 04/01/2004. | Paydown.... [ IS 6,332 104 6,332 0 116 | 01/01/2017.
31388R ZG 5|FNMAIPooli612843)(MBS)15.500%001/01/17..... | ... | 05/01/2004. | Paydown.... B [— 1,460 24 0 33 | 01/01/2017.
31388R ZG 5| FNMAIPooli6128431(MBS)15.500%101/01/17..... | ... | 06/01/2004. 3,679 60 0 101 | 01/01/2017.
31388R ZG 5|FNMAIPooli612843)(MBS)15.500%001/01/17..... | ... | 07/01/2004. 7,022 115 0 225 | 01/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%101/01/17..... | ... | 08/01/2004. 4,934 81 0 181 1 01/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 09/01/2004. 641 10 0 26 | 01/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 10/01/2004. 5,072 83 0 233 | 01/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 11/01/2004. 1,688 28 0 85 | 01/01/2017.
31388R ZG 5|FNMAIPooli6128431(MBS)15.500%001/01/17..... | ... | 12/01/2004. 628 10 0 35 | 01/01/2017.
31388U HS 2| FNMAIPooli6150411(MBS)16.000%101/01/17..... | ... | 01/01/2004. 3,466 ...(48) 0 17 | 01/01/2017.
31388U HS 2| FNMAIIPooli6150411(MBS)16.000%001/01/17..... | ... | 02/01/2004. R 5,426 75)]. 0 54 101/01/2017.
31388U HS 2| FNMAIPooli6150411(MBS)16.000%101/01/17..... | ... | 03/01/2004. | Paydown.... IO I 2,174 ...(30) 0 33 101/01/2017.
31388U HS 2| FNMAIIPooli6150411(MBS)16.000%001/01/17..... | ... | 04/01/2004. | Paydown.... B 3,730 . 0 75 | 01/01/2017.
31388U HS 2| FNMAIIPooli6150411(MBS)16.000%001/01/17..... | ... | 05/01/2004. | Paydown 4,744 0 119 | 01/01/2017.
31388U HS 2| FNMATPooli6150411(MBS)16.000%001/01/17..... ...| 06/01/2004. | Paydown.... . 5,062 . 0 152 | 01/01/2017.
31388U HS 2| FNMAIIPooli6150411(MBS)16.000%001/01/17..... | ... | 06/14/2004. | LehmaniBrosiine..........cccomeveenne | coreeermmeermmmeennenens | eovnveeenns 132,122 | 1o 127,789 | 129,546 | 129,545 | s | cererieecd(B4) | e | e (B4) [ | 129,481 | [ 2,641 |...cco.... 2,641 |.......... 4,174 101/01/2017.
31389R M4 5| FNMAIPooli6331791(MBS)16.000%103/01/17..... | ... | 01/01/2004. | Paydown.... R [ 19,369 I 97 | 03/01/2017.
31389R M4 5| FNMAIIPooli6331791(MBS)16.000%003/01/17..... | ... | 02/01/2004. | Paydown 6,198 0 62 | 03/01/2017.
31389R M4 5| FNMAIPooli6331791(MBS)16.000%103/01/17..... | ... | 03/01/2004. | Paydown 3,695 0 55 | 03/01/2017.
31389R M4 5| FNMAIIPooli633179)(MBS)16.000%003/01/17..... | ... | 04/01/2004. | Paydown 5218 0 104 | 03/01/2017.
31389R M4 5| FNMAIIPooli6331791(MBS)16.000%003/01/17..... | ... | 05/01/2004. | Paydown 15,389 0 385 | 03/01/2017.
31389R M4 5| FNMAIPooli6331791(MBS)16.000%103/01/17..... | ... | 06/01/2004. | Paydown.... R 639 . 0 19 103/01/2017.
31389R M4 5| FNMAIIPooli6331791(MBS)16.000%003/01/17..... | ... | 06/14/2004. | LehmaniBrosiine..........ccccomeveeenee | coreeermmeemmmeenneneens | v 126,214 | 1o 122,075 | 0123238 | 123,282 | e | cevrrieecd(B4) | e | e (B4) [ | 123,217 | [ 2,996 | ..ccooeeen. 2,996 |.......... 3,988 | 03/01/2017.
31392H SC 8| FNMAISeries1200314ICIsIPGI(CMO).. ...] 01/01/2004. [ Paydown.........c..oervverereriineiirenns | coveneiens 7,462 0 28 | 07/25/2007.
[04.500%007/25/07 .......ooovvvvreriirens B [ 0
31392H SC 8| FNMAISeries1200314ICIsIPGI(CMO).. 0 41 | 07/25/2007.
[04.500%6007/25/07 .......ooovvvrereererrrrnerninennessenines [ ooe | eeremnerninennns [ | | s | . 0
31392H SC 8| FNMAISeriesi200314(Cls! . 0 92 | 07/25/2007.
14.500%007/25/07 .......ooevvernrrirrnnes v | e [ | e | s | s —————- 0
31392H SC 8| FNMAISeriesi200314(CIsIPG)(CMO).. .| 04/01/2004. 0 166 | 07/25/2007.
14.500%007/25/07....... . B [ 0
31392H SC 8| FNMAISeriesi200314(CIsIPG}(CMO).. .| 05/01/2004. 12,068 12,068 12,445 0 226 | 07/25/2007.
14.500%007/25/07 .......coovverererrereerreenenneneemneesnes [ ooe | eeremmrrennneens [ rnrrrinneiisenneesesnneeeseenneees | eevenseieseesesnsneesnes | seeeseeesseesesnneesnns | seeesnseessenesennesens 0
31392H SC 8| FNMAISeriesi200314ICIsIPGI(CMO).. 9,478 9,478 9,774 0 213 | 07/25/2007.
14.500%007/25/07 .......coovverererrerrernneneneneenneesnnes [ ooe | eeremmreennneens [ rnerrinneisenseereseennsenneees | eeeenneeeseneesnnneesnes | seeensssessessesnneesnns | seeesinseessenesensessns 0
31392H SC 8| FNMAISeries1200314ICIsIPGI(CMO).. 6,006 6,006 6,194 0 158 | 07/25/2007.
14.500%007/25/07 .......coovverrereerererneeemenrennensnes [ ooe | eeremnnrninneens [ | e | s | s 0
31392H SC 8| FNMAISeries1200314ICIsIPGI(CMO).. 8,241 8,241 8,499 0 247 | 07/25/2007.
14.500%007/25/07 .......coovverrereerererneeemenrennensnes [ ooe | eeremnnrninneens [ | e | s | s 0
31392H SC 8| FNMAISeries1200314ICIsIPGI(CMO).. 7,332 7,332 7,561 0 248 1 07/25/2007.
[04.5009%6007/25/07 .......ooovvvrereirrrrrnerninenrensenines [ ooe | eerrmnerninenins [ | e | s | . 0
31392H SC 8| FNMAISeriesi200314ICIsIPG}(CMO).. 5,408 5,408 5,577 0 203 | 07/25/2007.
[04.5009%6007/25/07 .......ooovvvrereererrinernienneneenines [ ooe | eervmneininennns [ | | s | . 0
31392H SC 8| FNMAISeries1200314ICIsIPG}(CMO).. 5,013 5,013 5,170 0 207 | 07/25/2007.
14.500%007/25/07 .......coevvenererrarrenssnenneneesneesns [ oon | erverrnnriinneins [ esssesnsinnees | eevennsssnnsssnnseses | sevessssssssssnnsssns | sevssmssesenssenseses 0
31392H SC 8| FNMAISeriesi200314ICIsIPGI(CMO).. 5,271 5,271 5,436 0 237 | 07/25/2007.
14.500%007/25/07 .......covvvverrrrirrees v | e [ s | e | s | e 0
31392V 5Y 4| FHLMCISeries2498IClsIPB)(CMO)... .1 01/01/2004. 11,903 11,903 12454 | oo 12,232 0 55 | 05/15/2012.
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15.500%005/15/12.....cveorreeaeeenreeeerseeesseeeessseesnnee [ ooe | eevemmneennneeens [ eornereeinneienneeesssseeesseeseesesnseees | eeeensessseseessnneesnes | seeesnnseees ) [ 0
31392V 5Y 4|FHLMCISeriesi2498IClsIPBI(CMO 8,172 8,172 8,550 | coovverrinnne 8,398 0 75 | 05/15/2012.
15.500%005/15/12.....cveorvveraereeneeeesseesneenemssesnes [ ooe | eervmmnreineeens [ | e | seeenneeens ) [ 0
31392V 5Y 4|FHLMCISeriesi2498/ClsIPBI(CMO 12,659 12,659 13,244 0 174 | 05/15/2012.
105.5009%6005/15/12.....ccvorvvvraereirerrinernienrenssnines [ ooe | eerrmnerrinenins [ | e | v B [ 0
31392V 5Y 4|FHLMCISeriesi2498.ClsIPBI(CMO 12,614 12,614 13197 | oo 12,962 0 231 | 05/15/2012.
105.5009%6005/15/12.....ccvorvvvraereirerrinernienrenssnines [ ooe | eerrmnerrinenins [ | e | v B [ 0
38373V EH 9| GNMAISeriesi2002157(ClsIPJi(CMO) 11,144 11,144 11,632 | oo 11,472 0 56 | 04/20/2008.
16.000%004/20/08...........cooommvrenrrerenrerneneermnneenes [ oon | e [ | v | v B [ 0
38373V EH 9| GNMAISeriesi2002157(ClsIPJi(CMO) 9,895 9,895 10,328 | .oovvvvre 10,186 0 99 | 04/20/2008.
16.000%004/20/08...........cooomsrreerreranreneeeermneeinns [ eon | e [ | v | seveinnnens B [ 0
38373V EH 9| GNMAISeries12002157(ClsIPJ)(CMO! 12,040 12,040 12,567 | wovvvvvrs 0 181 | 04/20/2008.
106.000%004/20/08..........ovooereeerreererreeneeeermmeeenes [ ooe | eeremmreineeens [ rrereinneeesseeeeneeesineees | v | ceeenneens ) [ 0
38373V EH 9| GNMAISeries12002157(ClsIPJ)(CMO) 13,677 13,677 14,275 | v 0 274 | 04/20/2008.
16.000%004/20/08...... . ) [— 0
38373V EH 9| GNMAISeries12002157(Clsll 13,549 13,549 1442 | oo 0 339 | 04/20/2008.
06.000%004/20/08...........ccoosereereeeneeeereeremsnnennes [ ooe | eerrmmnreineeens [ | e | e ) [ 0
38373V EH 9| GNMAISeries12002157(ClsIPJi(CMO! 9,980 9,980 10,416 0 299 | 04/20/2008.
106.000%004/20/08...........coooevrverrrrrnerninernemennines [ eoe | e [ | e | B 0
38373V EH 9| GNMAISeries12002157(ClsIPJi(CMO) 8,947 8,947 9,339 0 313 | 04/20/2008.
106.000%004/20/08...........ovvvemririierirerererineiseniens [ eor [ mrrieninniines | e | e | oo I S .0
38373V EH 9| GNMAISeries12002157(ClsIPJi(CMO! 7,712 7,712 8,049 0 308 | 04/20/2008.
106.000%004/20/08...........coomrveeerreerereeeneeeermneennes [ ooe | errermrriineeins [ orrrrisnneeeseensiineees | v | e ) [ 0
38373V EH 9| GNMAISeriesi2002157(ClsIPJ)(CMO) 7,312 7,312 7,631 0 329 | 04/20/2008.
106.000%004/20/08...........ccomsveeerreererreeneeeermneeenns [ ooe | v [ | e | e ) [ 0
38373V EH 9| GNMAISeriesi2002157(ClsIPJ)(CMO) 6,342 6,342 6,620 0 317 | 04/20/2008.
106.000%004/20/08..........covooveeerreeraeeeeeeeemeneennes [ ooe | eeremmneemneeeens [ errereeinneieneeesssseeesssesersesnenes | eeeeinnesessneesssneeses | seeennneens ) [ 0
38373V EH 9| GNMAISeries12002157(ClsIPJi(CMO! 6,538 6,538 6,824 0 360 | 04/20/2008.
106.000%004/20/08..........cocooveeerreeraeeeeeenermenennnes [ ooe | eeremmneeinneens [ ernrreeinneeineeesssseeesseeersenenes | eeeenseseseeeeensneeses | seeenneeens ) [ 0
38373V EH 9| GNMAISeries12002157(ClsIPJi(CMO! 6,847 6,847 TAT | e, 0 411 | 04/20/2008.
106.000%004/20/08...........ccoooeereererrrnerrineerensnnines [ eoe | eerrmmeininenins [ | e | B [ 0
38373X 3E 4| GNMAISeries120021510CIsIMTI(CMO 1,604 1,604 1,642 | oo 0 22 | 02/20/2028.
115.500%002/20/28...... . ) [ 0
38373X 3E 4| GNMAISeriesi2002151 19,810 19,810 20,286 | ......oo...... 0 363 | 02/20/2028.
115.500%002/20/28..........oovoommrreorarrirs o] e [ | e | s 1 0
38373X 3E 4| GNMAISeriesi2002151(CIsIMT(CMO! .| 05/01/2004. | Paydown...........cccceeeernerernneennas 20,770 20,770 21,269 | v 0 476 | 02/20/2028.
115.500%002/20/28...... e e [ . B [ 0
38373X 3E 4| GNMAISeriesi2002151(CIsIMTI(CMO .| 06/01/2004. | Paydown...........cccrvreemereoneeennns 15,543 15,543 15,916 | oo 0 427 | 02/20/2028.
115.500%002/20/28........cocvveaveerreeenerreeneeeesmneennes [ ooe | eevemmneiinenens [ rrerrinneessseeeesseeesineees | v | e ) [ 0
38373X 3E 4| GNMAISeriesi2002151(CIsIMTI(CMO 07/01/2004. [ Paydown............ccvveerverrereeneenees [ rerrerernnae 13,028 13,028 13,341 | v 0 418 | 02/20/2028.
105.500%002/20/28........cocvveeveeerreemareeeneeremneennes [ ooe | eevemenreineeens [ eessneeesineees | v | seeeneeens ) [ 0
38373X 3E 4| GNMAISeries120021510CIsIMTI(CMO) 08/01/2004. [ Paydown............ccccrmrreerrerrennnnens 10,378 10,378 10,628 | ..ooovvvvnee 0 381 | 02/20/2028.
15.500%002/20/28........cocvvervreereeeerneeenneerenmseeenes [ ooe | eervmmnreinneens [ | e | e ) [ 0
38373X 3E 4| GNMAISeries120021510CIsIMTI(CMO) 10,724 10,724 10,981 0 442 | 02/20/2028.
15.500%002/20/28........cocvveaveeerneeesneeenneenenmssennes [ ooe | eervmmnreinneens [ | e | e ) [ 0
38373X 3E 4| GNMAISeries120021511CIsIMTI(CMO 9,947 9,947 10,186 | wovvvverne 0 456 | 02/20/2028.
105.500%002/20/28........cocvvvmevreererrnserninerrinmesnines [ ooe | e [ | e | B 0
38373X 3E 4| GNMAISeriesi2002151(CIsIMTI(CMO) 9,778 9,778 10,012 0 493 | 02/20/2028.
105.500%002/20/28..........covvmevveereerrmserninernemeenies [ ooe | e [ | | o ) [ 0
38373X 3E 4| GNMAISeriesi2002151(CIsIMTI(CMO 9,927 9,927 10,165 0 546 | 02/20/2028.
15.500%002/20/28........coevverareeereernnrerneeremnnesnes [ oon | ervermnriinneins [ | v | v ) [ 0
485424 EZ 4|KansasiStatelDeptiTransiHwy 02/05/2004. | TaxIFreelEXChange..........ccccereer [ werreeennae 537,922 500,000 550,965 | ...ieeere.538,672 | oo | vrrrineeee(70) [ o | e (750) | v [ v 537,922 [ e | e [ v 0 f.e 11,840 | 09/01/2008.
RevenuelBondiNonICall15.500%009/01/08.......... | . | ceeeeeeenneermeens | oo | e [ s N TR 0
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491513 4G 9| KentuckylStatelPropertyl&...........cooveeemeeeermereeenns ...| 06/14/2004. | LehmaniBrosiine............cccccermeeee | cevereeeens 444660 | ........... 400,000 | ..ovveennes 418,756 | ..oovveene. A13,560 [ .o | cererrrrnnns(T0) | o [ evvvrerneeraecT9B) | oo [ e 412764 | | 000 31,896 | e 31,89 |........ 17,875 | 09/01/2013.
BldgiRevenuelBondmiCal5.625%(09/01/13 . I SO 0
796253 SR 4| SaniAntonioliTexaslEleci& - 564,848 525,000 606,160 | ............ 601,787 [ oo | eereereenn2802) | v [ e (2,802) | o [ 599,184 [ | 1 (34,337) | e (34,337)| ....cc.e 24,770 | 02/01/2015.
GaslRevenueBondINoniCall5.375%002/01/15.... | ... N N 0
882854 KE 1[TexaslWtriDeviBrdiRevenue 544,885 500,000 522,795 | .ooveenens 516,374 | ..o | vverrienennn(990) [ o | orveiieeend(990) | o [ 515,384 || 129,501 | 29,501 |........ 25,938 | 07/15/2013.
BondiiCallablell5.625%007/15/13.......cocevsveenienee | o koo e | Lo Lo . o . 0
UnitediStates . 5,954,551 | ......... 5,620,099 | ........ 5,959,132 | ........ 5,900,808 | ..o [ e (25584) [ oo 0 | (25,584) 0 5,875,221 [V 79,328 | ......... 79,328 |...... 196,619 |..... XXX.ooone
3199999. TotalliBonds(liSpeciallRevenueland/SpeciallASSESSMENLS.........c..ccueuiiiiiiiiriieee e | s 5,954,551 | ......... 5,620,099 | ........ 5,959,132 | ........ 5,900,808 | ...coocoerin0 [ oo (25584)| ...oooovvvin0 | (25,584) 0 . 5,875,221 0 | 79,328 |......... 79,328 |...... 196,619 |..... XXX.ooone
BondslllindustriallandiMiscellaneous
UnitediStates
013817 AA 9| AlcoallnciCorporatelNoteliContiCallable............ ...| 06/16/2004. | Callllm105.3540..........ccoorerverans | coverrenens 263,385 250,000 249722 | ............ 249,907 [ .ovvoevvieecn | s 13478 | oo | v 13,478 . 263,385 [ ..o | e [ 0 fn 15,859 | 08/01/2005.
17.250%008/01/05 revereersnnes | e . .

097014 AE 4|BoeingiCapiCorpiCorporate... 04177 | oo 100,000 | ........... 105,734
NotelNonJCallable15.650%005/15/06..
097014 AE 4|BoeingiCapiCorpiCorporate...
NoteINoniCallable5.650%[05 .

149123 BH 3| CaterpillariCorporatelNotelContiCallable
116.550%005/01/11
161581 BT 9| ChaselManhattaniAutolOwner.
TrsiSeriesi20010AICISIAT5.070%002/15/08.
161581 BT 9|ChaselManhattaniAutolOwner................ .
TrsiSeriesi20010AICISIAT5.070%002/15/08..........
161581 BT 9|ChaselManhattaniAutolOwner.
TrsiSeriesi20010AICIsIAT5.070%002/15/08.
161581 BT 9|ChaselManhattaniAutolOwner................
TrsiSeriesi20010AICIsIAL5.070%002/15/08.

.......... 3,327 | 05/15/2006.

i ﬁﬁ,m()l 63,000 66,612

2,482 | 05/15/2006.

09,151 | .coooeveee. 100,000 | ..cooe 110,239

.......... 4,112 | 05/01/2011.

7,422 7,422 7,693

................ 7,526 125 | 02/15/2008.

71,919l 21,919 22,719 | e 22,226

463 | 02/15/2008.

19,972l 19,972 20,701 | covvvevrnee 20,252

506 | 02/15/2008.

71,173l 21173 21,946 | oo 21,470

626 | 02/15/2008.

161581 BT 9| ChaselManhattanlAutolOwner................ 18,614 18,614 19,293 | oo 18,875 629 | 02/15/2008.
TrsISeriesi20011AICISIAI5.070%002/15/08. B P

161581 BT 9| ChaselManhattan/AutolOwner. 18,092 18,092 18,752 | v 18,346 688 | 02/15/2008.
TrsiSeriesi20010AICISIAT5.070%002/15/08. B ol . I

161581 BT 9| ChaselManhattanlAutolOwner................ 16,634 17,241 | o ! X . . 703 | 02/15/2008.
TrsiSeriesi20010AICIsIAT5.070%002/15/08. .

161581 BT 9| ChaselManhattaniAutolOwner.... 16,168 16,758 751 | 02/15/2008.
TrsiSeriesi20011AICISIAIL5.070% . . . . .

161581 BT 9|ChaselManhattaniAutolOwner................ 15,311 LR T(0 [— . . 776 | 02/15/2008.
TrsiSeriesi20010AICIsIAL5.070%102/15/08. .

166760 AA 6| ChevroniTexacolCapital..... .99,075 99,553 | 1irireree99,663 [ ovveciriieeiens |39 | e [ 39 [ | 000099,702 | | e (B27) | (B27) ] 2,625 | 09/17/2007.

CorporatelNotelContiCal13.500%09/17/07
17303C BH 3| CitibankiCreditiCardIMT
Series(1998191ClassIA(15.300%101/09/06.
CitizensICommunication
CorporateINtTCont.ICall7.625%(08/15/08..
202795 HF 0| CommonWealthiEdison.
CorporatelNoteIContiCal13.700%002/01/08
23383V AC 4| DaimlerIChryslerlAUtOITT.........cvververernene
Series[20000AICIsIA41(AL7.230%001/06/05.

50,000l ............ 350,000 | oooovveeee 330,408

.......... 9,275 | 01/09/2006.

i 160,000 | o 149265 | ... - - . i 52 | 5502 | 08/15/2008.

174538 AH

~

221,234 225,000 225417 | oo . (4,076)|.......... 7,308 | 02/01/2008.

14,807 14,807 14,909 | oo . . I 89 | 01/06/2005.

23383V AC 4| DaimleriChryslerlAutolTr. 75,762 75,762 76,282 913 | 01/06/2005.
Seriesi20000AICISIA4I(ALT.230%I01/06/05......... | oo | coorvvveriinernries | ceervvnssssesssssnsssisinnsssssssssssssssses [ vonsinsnessssnsenssssis [ s | s
25466K CN 7 [ DiscoveriCardiMStriTrust........cccccorrrrrvrerevees 230,906 225,000 233,045 | 0001i000i230,557 [ v | eeeni2,526) | i [ rnenenend(2,526) [ o [ 0000 228,031 || 0002875 [ 2,875 14,385 | 07/17/2007.

Series(1999161CIsIAI(ABI6.850%07/17/07......... | ...
DupontiEIINemouriCorporate.............cccrvvernennes
NotelllContiCall4.750%011/15/12.
268766 BU 5| EOPIOperatingiLimitd

i 100,000 [ .. 99,092 . . . ' 3.230)| . 2797 | 111512012.

263534 BK

~

06/14/2004. [ FirstiUnion.............ccccoevvvvcemsneieis | covnevviiees 323 448l ............ 300,000 | ........cc.. 297478 | ........... 297,943

97 - o7 . 298,040 | oo | 25408 | .. 25408 | ....19.367 | 07/15/2011.
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SCHEDULEIDIIPART4
ShowingialliLongi TermiBondsliandiStocksISOLD,IREDEEMEDiorIOtherwiselDISPOSEDIOFIDuringiCurrentilYear

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingiValue 16 17 18 19 20 21
F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r PrioriYear Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current OtheriThan Total Foreign Carrying Gain Gain Gain Dividends
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received
CusIP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Changelin atiDisposal on on on During Maturity
Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
PrtnrshpiCorporatelNote17.000%07/15/11......... e [ e [ [ | e | 0
33901A AA 6 FleetiBostonICRPISubiNotellINoniCallable 06/14/2004. | JPIMorgan 278,908 250,000 246,663 31,130 |....... 10,038 | 12/01/2009.
17.375%012/01/09........... 0
33901H BJ 1| FleetiCreditiCardimaster. (1,527) [ .oconevee 2,170 | 07/15/2008.
TrustiSeries’20031AICIs12.400%! . S0 [UTORTIRROR (P 0
364725 AC 5| GannettiCo.ICorporateINI6.375%104/01/12 ...| 06/14/2004. | SpeariLeads&Kellogg 22,208 |........ 13,600 | 04/01/2012.
36962G ZH 0| GenerallElectriciCapital ...| 06/14/2004. | SpeariLeadsi&IKellogg (594) ] ..o 3,494 | 09/15/2009.
CorplCoporateINotelNonll4.625%009/15/09........ v [ e | [ N 0
44179P AD 9| HouseholdIAutomotivelTr..........ccccurvenee . 01/17/2004. | Paydown..........evevrevnreereieneiinns 8,428 8,428 8,542 0 52 | 04/17/2007.
Series2000020CISIA4L(ANT.A30%004/1 7107 .ccoooves [ oo | eovvriereineeens [ rerrrieesreseeerisseees | e | ceeeneeens ) [ 0
44179P AD 9| HouseholdiAutomotivelTr. 02/17/2004. [ Paydown..........covvvemrveerenreinniens [ eorereennns 12,449 12,449 12,617 0 154 | 04/17/2007.
Series2000020CISIA4L(ANT7.430%004/17/07 .ccoooves [ oo | eovvierrinerrns [ | e | e B [ 0
44179P AD 9| HouseholdIAutomotivelTr...........cc.ccvneeen. 03/17/2004. [ Paydown............occcmreeeereernnenens 10,658 10,658 10,802 0 198 | 04/17/2007.
Series2000020CISIA4L(AT7.430%004/17/07 .ccoooves [ oo | eovvirrrrieerins [ | e | e ) [ 0
44179P AD 9| HouseholdiAutomotivelTr... 11,130 11,130 11,280 0 276 | 04/17/2007.
Series2000020CISIA4I(AT7.430%004/17/07 c.ooooeves [ cor | v [ | v | e B 0
44179P AD 9| HouseholdIAutomotivelTr..........ccceevuereen. A 9,146 9,146 9,270 0 283 | 04/17/2007.
Series2000021CIsIA41(AT7.430%004/17/07.......... o] e [ | e | s B 0
44179P AD 9| HouseholdiAutomotivelTr. 8,198 8,198 8,309 0 305 | 04/17/2007.
Series2000020CISIA4L(ANT7.A30%004/17/07 .coceoeees [ coe | eoverrreeirrrens [ rereiisreeeesseseeesseeereiineees | e | seeennneens ) [— 0
44179P AD 9| HouseholdIAutomotivelTr..........ccc.urvenee e 8,034 8,034 8,143 0 348 | 04/17/2007.
Series2000020CIsIA4L(A17.430%004/17/07.......... v | e s | e | e ) [— 0
44179P AD 9| HouseholdiAutomotivelTr. 9,988 9,988 10,122 0 495 | 04/17/2007.
Series2000020CISIA4L(ANT.430%004/17/07 .ccoooves [ oo | eovvrerrinerens [ | e | e ) 0
44179P AD 9| HouseholdIAutomotivelTr..........cccceeevence 8,149 8,149 8,258 0 454 | 04/17/2007.
Series2000020CIsIA4L(A17.430%004/17/07. ) 0
44179P AD 9| HouseholdIAutomotivelTr..........ocveevnreen. 6,731 6,731 6,822 0 417 | 04/17/2007.
Series’2000021CISTA4I(AT7.430%004/17/07 ...oooves [ oo | eovvierreeeins [ | v | e B 0
44179P AD 9| HouseholdiAutomotivelTr. 6,953 6,953 7,047 0 474 | 04/17/2007.
Series’2000021CISTA4I(AT7.430%004/17/07 ...oooves [ oo | eovvierriereins [ e | v | e B 0
44179P AD 9| HouseholdIAutomotivelTr...........cccvvvuereens 6,292 6,292 6,377 0 468 | 04/17/2007.
Series2000020CISIA4L(AT7.430%004/17/07 .ccoooves [ oo | v [ e ) [ — 0
441812 GL 2[HouseholdiFinancelCorp.... 314,853 300,000 307,614 13,136 |[........ 14,533 | 05/09/2005.
CorporatelNotellINonICall8. 005/09/05.......c. | coo | coerererneirerns | e | e [ e | e 0
501044 CA 7| KrogeriCompanyliCorporateINote... JPIMOrgan........c.oceveeveveiverierenenns | eovvveeresevereseniens | cereeeree 107,747 | o 100,000 | ............ 102,548 102,116 5738 |..... 4,836 | 04/01/2011.
106.800%004/01/17 ...veorererererreeensenennereessensnnes [ ooe | eeeermmeeeeneeeens [ e 0
524908 CV 0] LehmaniBrothersiHIdg . LehmaniBrostinc. ....105,925 3,335 |.......... 6,144 | 02/01/2008.
CorporatelNotellINonICall7.000%(02/01/08......... wor [ e [ 0
55262T CN 1| MBNAIMasteriCreditiTrust ChaselManhatteniBarik.............. 881 |.......... 3,384 | 01/15/2007.
Series1997011CIasSIAN(I6.550%001/15/07 ......coe. [ eoe | covvrmrrrinerens [ | e | e | v 0
55262T FR 9| MBNAMasteriCreditiTrust MerrillILynch........c.cooveeernmeeernmeeens | eoneernnnernnneineeens | e 419,375 [ 400,000 | .ovvvenees 399,835 19419 |........ 13,953 | 01/15/2008.
Series’2000011CISIAIABTB.900%I01/15/08.......... oo | covvvereenereins [ | e | v | seveinssesennsessesens 0
55264T AC 5| MBNAICreditiCardiTrust SalomonISmithiBarmey...........cco. | coeeeerreeeernveeerseeens [ e 418,500 [ ocoevcnn 400,000 | ..ovvvennes 418,484 10,306 |........ 11,628 | 10/15/2008.
Series20010A10CIassIATII5.750%010/15/08........ [ oo ] oovevvrrrerines | e | e | sevsnsinssnesnsenes [ e 0
590188 JP 4| MerrillilLynchi&ICONINC. ....c..cvverervermrrereeens SalomoniSmithiBarney............... 350,000 319,151 37,755 | ........ 17,500 | 02/17/2009.
CorporateINotellINonICall8.000%002/17/09......... [ co. | oveerevereriines | eerrrerneiirerinerirrerersseseresineeens | ceerinsenissssssereseeens | serveneeinesneesnnesnes [ coeeeseeseseisssis 0
617446 DE 6] MorganiStanleyiGrouplinc.[Sr.INotes................... | ... | 01/20/2004. | Maturity...........c.coccevrvvrvereeernrien [ eeriervririenecscvnnies | 000,000 | 100,000 | .ooovveveae 92,561 0 2,813 | 01/20/2004.
15.625%001/20/04........coevveoeeeerereereeeenneneemnensnnes [ ooe | eeremmreennneeens [ rmmeeenneienreenseeesneessnsenneees | eeeenseeesnnessnnnsesnes | seeessssssssnesssnneesnns | seessmseessenseensessen 0
61746W CG 3| MorganiStanleyiDeanWitiCap... 2,371 2,371 2,369 0 15 | 08/15/2030.
Series2000010CISIANN17.934%008/15/30......ccvve [ eoe | cevvrmrreirrereins e | e | e B 0
61746W CG 3| MorganiStanleyiDeaniWitiCap 56 .56 56 0 1 | 08/15/2030.
Series2000010CISIANN(17.934%008/15/30.......cvwe [ eoe | cevvrmerrmrmrrns [ | e | v | v 0
61746W CG 3| MorganiStanleyiDeanlWitiCap................ 1,631 1,631 1,630 0 32 | 08/15/2030.
Series’2000011CISTANN(T7.934%008/15/30.......ovv. | eoe | cevvverriereiins L | e | v | aeveisssissennssssssis 0
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SCHEDULEIDIIPART4
ShowingialliLongi TermiBondsliandiStocksISOLD,IREDEEMEDiorIOtherwiselDISPOSEDIOFIDuringiCurrentilYear

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingiValue 16 17 18 19 20 21
F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r PrioriYear Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current OtheriThan Total Foreign Carrying Gain Gain Gain Dividends
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received
CusIP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Changelin atiDisposal on on on During Maturity
Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
61746W CG 3| MorganiStanleyiDeaniWitiCap .| 04/01/2004. | Paydown............ccceeeeemmereenereennns | coneeenenes 14 .14 14 | e 1 | | 0 0 08/15/2030.
Seriesi2000011CISTANN(T7.934%008/15/30.......ccvv. [ eoe | cvverrmrriiereins [ | v | v | e | oo | e | s | e 0 0
61746W CG 3| MorganiStanleyiDeanlWitiCap................ 652 A 1 0 21 | 08/15/2030.
Series2000010CISIANTT7.934%008/15/30......ccovee [ eoe | cevermrremmerens [ rerrireiieeierneeiisnreneeriineees | v | cevennnsesneneeinneesns | seeesnneeisenesennsesssns | seeeeneeessnnsssnsssesns | roreesseesesnneessnneeens | coseeesneeennneeenn | cevseneesnsneesnnees 0 0
61746W CG 3| MorganiStanleylDeanlWitiCap................ 4| e 14 e [ e 0 0 1|1 08/15/2030.
Series2000010CISIANTT7.934%008/15/30......ccvve [ eoe | cevermrremrerens [ rrreireireinrneeiinneerninneees | e | cevenneseineneesnneesnns | seeenneesnnesesnsesssns | seveenesessnnessnsssess | roreeseesesnsesssneeeens | ooneeeneeesnnneeens | ceeseneesnseeesnnees 0 0
61746W CG 3| MorganiStanleylDeanWitiCap. 4| e 14 e [ e 0 0 1|1 08/15/2030.
Series2000010CISIAN17.934%008/15/30......ccvve [ eoe | cevermrremrnmreens [ errrreineieieeeineenrernsinrsiineees | eerenneeennneennneeses | ceeeessssnsesnnessns | serenseesssneesnsesssns | veeeeesssnsnessssssss | voreeseesesnsessssnssens | noneeenessnnneeens | cevsnmeesnnesssneees 0 0
61746W CG 3| MorganiStanleyiDeanlWitiCap................ 15 | e 15 e | e 0 0 1 | 08/15/2030.
Series2000010CISIANI7.934%008/15/30.......cvwe [ oo | cevermrrerrnerens [ errrrrimneriieeineerssssisrsinneees | e | e | s | e | e | v | e 0 0
61746W CG 3| MorganiStanleyiDeaniWitiCap 15 | 15 i | 0 0 1 | 08/15/2030.
Series2000010CISIANNI7.934%008/15/30.......ceve [ oo | cervrmerrinerrns [ | e | e | v | e | e | o | s 0 0
61746W CG 3| MorganiStanleylDeaniWitiCap................ 547 A 1 0 36 | 08/15/2030.
Series2000010CISIANNIT7.934%008/15/30.......cvve [ oo | eorvrmerriverins [ | e | e | v | e | e | oo | . 0 0
61746W CG 3| MorganiStanleylDeaniWitiCap... 15 | oo 15 | [ e 0 0 11 08/15/2030.
Series2000010CISIANNL7.934%008/15/30.......cuw. [ oo | eovvimerriemrins [ | e | e | e | e | e | e | . 0 0
61746W CG 3| MorganiStanleylDeanlWitiCap................ 15 | i 15 | [ e 0 0 11 08/15/2030.
Series2000011CIsIAIIN(17.934%008/15/30... v | e [ s | e | s | s | s | s | s | 0 0
69347S AA 3| PNCiBankiCorporatelNotell7.875%004/15/05...... ...| 06/14/2004. | Morgan(Stanley ....100,777 04/15/2005.
705220 AF 8| PecolEnergyiTransition . | ...| 06/16/2004. | ChaselManhatteniBank.............. . ....188,282 03/01/2009.
TrustiSeriesi1999AICISI6.050%003/01/09......oc. | cor [ ovvevvrvvririens | i
713411 AB 2| PepsilBottlingIPriviPIcINt 06/14/2004. | GoldmaniSachs............cccccereeees 313,152 02/17/2009.
IICont.ICallablel5.625%002/17/09.........cvcermeeeernes [ ooe | e [
742718 BW 8| Proctori&GamblelCompany 06/15/2007.
CorporatelNoteINonICall14.750%06/15/07 ] e [
87612E AH 9| TargetiCorporationiCorporatelNote...................... ... | 06/14/2004. | MorganiStanley 03/01/2012.
15.875%003/01/12.. [
UnitediStates
4599999. TotallBondslIndustriallandIMiSCEIIANEOUS. ... ..........oveeeeeeeeeeceeeeciiis ettt sees e seaeess s eessnsessessensssssssnsensessrsessessenense | serseees 6,060,114
6099997. TotallIBONASIIPAMIMA. ... snissnssesssissssessisnsssesssssssnsssnssssnssesnsssssssssssssssssssnssssssssass | eoeees 10,938,884 | .......16,282,788 | ....... 16,688,595 | .......16,629,255 | ...ccoocoeeen0 | i
6099998. TotallIBondsmISummarylltemifromiParti5. ...........437,836 ....430,338 ..428,096
6099999. TOtAITIBONGS. ...ttt eft e ee ettt sttt | e 17,376,720 7,118,933 ..17,031,750
7499999, TotallBonds,IPreferredlandiCOMMONISLOCKS. ..........cuvvvevverieiieiiiiiin cveveeeiseessessisseeseessssssessensesessessssesssssssessasssessensassssnses | seeees 17,376,720 7,118,933 (27,828) . ..17,031,750
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SCHEDULEIDIIPARTIS
ShowinglalliLongi TermiBondsliandiStocksIACQUIREDIDuringlYearlandiF ullyiDISPOSEDIOFIDuringiCurrentlYear

1 2 3 4 5 6 7 8 9 10 11 ChangeliniBook/AdjustediCarryingiValue 17 18 19 20 21
F 12 13 14 15 16
0 PariValue Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paidifor
e or Carrying Unrealized Current OtheriThan Total Foreign | Exchange Gain Gain Dividends | Accrued
i Numberiof Valuelat Valuation Year's Temporary Changelin | Exchange Gain (Loss) (Loss) Received Interest
CusIpP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B/A.C.V. | Changelin | (Loss)ion on on During and
Identification Description n| Acquired NamelofiVendor Date NamelofiPurchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13114) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
BondsIiSpecialiRevenuelandiSpeciallAssessment
UnitedStates
485424 KE 4|KansaslStatelDept |...|02/05/2004. Tax(FreelExchange ..|06/15/2004. PrudentiallFundingiCorp.......ccoe. | wovverrenn 400,000 | ........... 430,338 (2,242)] ..
TranslHwylRevenueBondi15.500%009/01/08... | ...| .
UnitedIStates. .. ...covvvreresisierssisrieiens ...400,000 | ........... 430,338
3199999. TotallBonds(liSpecialiRevenuelandiSpeciallAssessments 400,000 . .
6099998. TOHAIIIBONGS. ... .ottt ftiess sttt ....400,000 v 437,836 | . 428,096 [ ..ol 0
7499999, TotalllIBonds,IPreferredlandiCommoniStocks..............cveeveeveerevreriers v | 430,338 | ... 437836 | ......... 42809 |................ 0
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SCHEDULEIDIIPARTI6IISECTIONI1

ValuationlofiShareslofiSubsidiary,iControlledioriAffiliatediCompanies

1 2 3 4 5 6 7 StockiofiSuch
NAIC NAICValuation]  Dollnsurer's CompanylOwnediby
Company Method Assetslinclude InsurerioniStatementiDate
CodelorfAlien| (SeelSVO | IntangiblelAssets | TotallAmount

CUsIP Description Insurer Purposesiand | Connectediwith ofiSuch Book/Adjusted

Identifil NamelofiSubsidiary,iControlledior Identification| Procedures | HoldinglofiSuch Intangible Carrying Numberiof %lof
cation AffiliatediCompany Foreign| Number manual)  |Company'siStock? Assets Value Shares Qutstanding

1.Amountloflinsurer'sicapitallandisurplusifromithelprioriperiod'sistatutorylstatementireducedibylanyladmittedJEDP Igoodwilllandinetideferreditaxiassetslincludeditherein:g.......... 0.

2 MTotallamountiofiintangiblelassetsinonadmittedrs.......... 0.

NONE

SCHEDULEIDIIPARTI6IISECTIONI2
3 7

TotallAmountiof | Indirectlytbylinsurerion(StatementiDate
NamelofiCompanyiListediin IntangiblelAssets 5 6
CUsIP Sectionl1 Includedtin
Identifil WhichiControlsiLowerltier AmountIShownlin
cation NamelofiLowerltieriCompany Company Columni7,iSectioni1 | NumberiofiShares | %lofiQutstanding

StocklinlLower] TierlCompanylOwned

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDAIIPARTM

MENTSIOwnediDecemberi31iofiCurrentlYear

ShowinglalllSHORTITERMIINVEST
6 7

1 Codes 4 5 ChangeliniBook/AdjustediCarryingValue 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount
0 Current Dueland
r Year's Total Accrued
e Book/ Unrealized Current OtheriThan Foreign Decemberi31 Nonl
i Adjusted Valuation Year's Temporary Exchange ofiCurrent Admitted Gross Paidtfor
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Changelin Par Actual YearloniBond Dueland Effective | How Amount Accrued
Description Code| n | Acquired NamelofiVendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost NotliniDefault Accrued Ratelof | Ratelof | Paid Received Interest
ClassiOnelMoneyiMarketMutuallFunds
UnitediStates
SSGAIMoneyMarketiFund ....| 12/29/2004.. | StateStreetiBank 12/31/2005 109,951 | coveoreerrereernneeens | e | e 109,951
UHCIHealthCarelLiquidity)PoolIProlRata .| 12/30/2004.. | BankiOnelllPOOL.... . [ 12/31/2005 1,046,200 [ ..ooovvvrrererenreines [ e | e 1,046,200
SHarel(POMION).........eveoeceieieeeeeeeeec e eesessenssnsnsenenes | esnsene | eeees | eeeesssseeeseensnes | eoeseessreessssssmsesessnsssssssceessssensessesnssnsessessesessesses | sesesessessesnss | eosesencesessssessessesnsens | seeseesersessessensessces | ossessesonsassessessenees
MIIIIDU.S ... 1,156,151 0 0
8099999.1TotallIClassIOnelMoneyIMarketIMUtualiFUNGS.............ocovvveveesecee e 1,156,151 0 0 .. ..
8299999.1TotallIShortI TErMINVESIMENES............ovviieieeeee s 1,156,151 0 (L O o0 ] 0 1,156,151




saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTIATISECTIONI

ShowinglalliOptions,iCaps,FloorsiandilnsurancelFuturesiOptionsiOwnediDecemberi31lofiCurrentlYear

1 2 3 4 5 6 7 8 9 10 1 12 13 14
Numberiof Datelof Strike Usedito Other
Contractsior | Maturity, Price, Date Cost/ Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor of Exchangelor Option Book Statement Fair (Decrease) ofiHedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value bylAdjustment ltem Income

913

NONE

SCHEDULEIDBIIIPARTIAIISECTION(2

ShowinglalliOptions,ICaps,IFloorsiandilnsurancelF uturesiOptionsiiAcquirediDuringiCurrentiYear

1 2 3 4 5 6 7
NumberlofiContracts DatelofiMaturity,
oriNotional Expiry,lor StrikelPrice, Datelof Exchangelor Cost/
Description Amount Settlement Rateloriindex Acquisition Counterparty OptionIPremium

NONE




saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTIAIISECTIONI3

ShowinglalllOwnediOptions,iCaps,iFloorsiandilnsurancelFuturesiOptionsiTerminatediDuringiCurrentlYear

L3

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss)lonITermination 17
Numberiof Indicate 14 15 16
Contracts Datelof Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ UseditolAdjust Investment/
Notional Expiry,lor Ratelor of Exchangelor Option Maturitylor | Termination Book Receivedion | (Decrease)lby Basislof Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized [ Hedgediltem Deferred Income
SCHEDULEIDBIIIPARTIBIIISECTIONI1
ShowinglalliOptions,ICaps,IFloorslandiinsurancelFuturesiOptionsIWrittenlandlinlForcelDecemberi31lofiCurrentlYear
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Numberiof Datelof Strike Date Other
Contractslor Maturity, Price, of Increase/ Investment/
Notional Expiry,lor Ratelor Issuance/ Exchangelor Consideration Book Statement Fair (Decrease) Usedito Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value bylAdjustment AdjustiBasis Income

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTIBIISECTIONI2

reslOptionsIWritteniDuringICurrentlYear

ShowinglalliOptions,ICaps,FloorsliandilnsurancelFutu
3

1 2 4 5 6 7
NumberiofiContracts DatelofiMaturity, Datellof
orlNotional Expiry,lor StrikelPrice, Issuance/ Exchangelor Consideration
Description Amount Settlement Ratelorlindex Purchase Counterparty Received
SCHEDULEIDBIIPARTIBIISECTIONI3
ShowinglalllWrittenlOptions,ICaps,IFloorslandiinsurancelF uturesiOptionsiTerminatediDuringiCurrentlYear
1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss)lonlTermination 17

Numberiof IndicatelExercise, 14 15 16

Contracts Datelof Strike Expiration,IMaturity Other

or Maturity, Price, Datellof oriClosing Consideration Increase Used Investment/
Notional Expiry,lor Ratelor Issuance/ Exchangelor Consideration Purchase Termination Book Paidion (Decrease)lby tolAdjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * Terminations Adjustment Recognized Basis Deferred Income

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTICIISECTIONI

ShowinglalliCollar,jSwaplandiForwardsiOpeniDecemberi31lofiCurrentlYear

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Datelof Strike Datelof Usedito Other

Maturity, Price, Opening Costlor Increase AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease)lby ofiHedged Miscellaneous Potential
Description Amount Settlement IndexiRecl(Pay) Agreement Counterparty Received) Value * Value Value Adjustment ltem Income Exposure

ShowingralliCollar,i1SwaplandiForwardsiOpenediDuringICurrentiYear
1 2 3 4 5 6 7
DatelofiMaturity, DatelofiOpening
Notional Expiry,lor StrikelPrice, Position Exchangelor Costlorl(Consideration
Description Amount Settlement RatelorlindexiRecl(Pay) orlAgreement Counterparty Received)

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTICIISECTIONI3

ShowingalliCollar,j1SwaplandiForwardsiTerminatediDuringiCurrentiYear

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss)lonlTermination 17
Datelof Indicate 14 15 16
Datelof Strike Opening Exercise, Consideration Other
Maturity, Price, Position Costlor Expiration, Receivedior Increase UseditolAdjust Investment/
Notional Expiry,lor Ratelorlindex or Exchangelor (Consideration Maturity Termination Book (Paid)ion (Decrease)iby Basislof Miscellaneous
Description Amount Settlement Recl(Pay) Agreement Counterparty Received) oriSale Date Value * Terminations | Adjustment Recognized | Hedgediltem Deferred Income
ShowingralliFuturesiContractsiandiinsurancelFuturesiContractsiOpeniDecemberi31lofiCurrentiYear
1 2 3 4 5 6 7 8 9 VariationiMarginlinformation 13
10 11 12
Datellof Usedito
Numberiof Maturity Original Current Variation Opening Exchangelor Cash AdjustiBasis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized ofiHedgediltem Deferred Exposure

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIPARTIDIISECTIONI2

ShowinglalliFuturesiContractsiandilinsurancelF uturesiContractsiOpenediDuringiCurrentlYear

1 2 3 4 5 6
Datelof
Maturity Opening Exchangelor NetlAdditions(to
Description NumberiofiContracts Date OriginallValue Position Counterparty CashlDeposits
SCHEDULEIDBIIIPARTIDIIISECTIONI3
ShowingralliFuturesiContractsiandiinsurancelFuturesiContractsiTerminatediDuringiCurrentiYear
1 2 3 4 5 6 7 8 9 10 VariationiMarginiinformation
11 12 13
Net
Datelof Reduction Gainl/(Loss)Used
Numberiof Maturity Original Termination Variation Opening Exchangelor tolCash Termination Gainl/i(Loss) tolAdjustiBasislof Gainl/i(Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedgediltem Deferred

NONE
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIDBIIIPARTIENISECTION

ShowingiCounterpartylExposurelforiDerivativellnstrumentsiOpeniDecemberi31lofiCurrentlYear

Description
CounterpartyloriExchange
Traded

Master
Agreement
(YloriN)

FairiValue
ofiAcceptable
Collateral

StatementiValue FairlValue
4 5 6 7 8 9
Contracts Contracts Contracts Contracts
Statement Statement ExposurelNet Fair Fair ExposurelNet
Valuel>10 Valuel<i0 ofiCollateral Valuel>0 Valuel<i0 ofiCollateral

10

Potential
Exposure

1

OffiBalance
Sheet
Exposure

NONE




satementesoiDecerberst2oioie. UNitedHealthCareof/Arkansas,Inc.

SCHEDULEIENPARTMIICASH
2 3

1 4 5 6 7
Amountiof Amountiof
Rate Interest InterestlAccrued
of Received Decemberi31lof
Depository Code Interest DuringlYear CurrentiYear Balance *
OpeniDepositories
ChaselManhattan...............cccoceveveeevecccecccceeeeenns NEWIYOTK,INY ..ot eneneis | evereaes | erereessesesssesesesstens | sretetisssetessssseisssstens | ceteretetesesesesesesesesens XXX
BankloflAmerica. ... Scranton,PA... XXX
MelloniBank............c.ccccccveveuneeeee. .. Pittsburgh,IPA...........covieiiiieeicee e | e .. XXX
0199999.1ITotalllIOPenIDEPOSIONES. .......cvervrerrierreriirrarsieeareaneas XXX, XXX.. .0 . XXX
0399999.1TotaliCashloniDeposit..... XXX, XXX.. .0 . XXX
0599999.1ITOLAIICASN. ..o XXX [ XXX oovves | e [N [ 0 XXX
IITOTALSIOFIDEPOSITORYIBALANCESIONITHEILASTIDAYIOFIEACHIMONTHIDURINGITHEICURRENTIYEAR
10JaNUAIY.....cocvevceies [ e (630,690) [ 4.0APKL......cocveereerereres [ e (176,373) | 7.0JUIY .o e (65,096) | 10.00CtODEN.......covverees | e (4,285,744)
2.0February......cooeeeens | corveeneereereeens (226,837) [ 5.IMAY ..o | reereereeieeeneeneenens (52,336) [ 8.JAUGUSE......cooorerceeerees [ e (100,775) | 11.INOVEMDET......coerve | ceerrrrriireirrirerens (70,244)
3IMarch. ..o [ (333,859) [ 6.1JUNE. ....cvoverenisiinnes [ rmeseenesneseeneens (253,960) | 9.1September......covvivee | cevrrrerrernirrrsnnanes (72,534) | 12.1DeCeMDBEr.....covvrves | cerrerrinrisrirninenns (58,438)

E23
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIENPARTI21IICASHIEQUIVALENTS

ShowlInvestmentsiOwnediDecemberi31iofiCurrentlYear

1 2 3 4 5 6 7 8 9
CusIP Date Ratelof Book/Adjusted Amountiofiinterest GrosslInvestment
Identification Description Code Acquired Interest Maturity CarryinglValue Duel&lAccrued Income
Cash(Equivalents
912795  RU 7| USITIEASUIYIBIIl........cvuveveeercireieiieictiestesies ettt sss s sss bbbt sssessanssessnns | ensinnas | srssssessesons 1212212004 | .o 1760 | 01/06/2005 | ....ooevvrererierieseeiessirian 499,878
912795 RW  3|USITreasurylBill.. ..12/29/2004 | ... ..1.670 .01/20/2005 | ... 6,993,828
0199999. T 0080, ettt ettt ettt ettt e ekt s st f st e E et efees R Rt et eeRA e s Rt eesf st e R et esE et et entes  e4iesteetssiesiessississiesssiiesiesiestestoessessostistanesostestantaettestesttes sttt s sttt n s es e 7,493,706
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saterentesoibecerberst2o0koihe. UNited HealthCarelof/Arkansas,(Inc.

SCHEDULEIEIIPARTI3IISPECIALIDEPOSITS
Z

1 2 3 5 6 7
Line ParioriBook Statement Fair
Number Type DescriptionlofiDeposit WherelDepositedlandiPurposelofiDeposit Value Valuel(a) Value
SPECIALIDEPOSITSIWHICHIAREIFORITHEIBENEFITIOFIALLIPOLICYHOLDERS
9999998. TotalllAllISpecialiDepositsiHeldiforiBenefitiofialliPolicyholders,IClaimants, L& CreditorSI0fNEIC OMPANY. ... . ireuri it tet s ees ettt eessee e e seee s sessees st see8sEf et seeE£ef 88 E 8 ee £ £f et et seet et sebtsntents | eeiensessestensenssnsssssssssnsssssanes 300,000 | .o 324,745 | oo 321,960
9999999, TOAIS.........ooeveveereeeeeeeeeeeteetseeeeteee e teetesseeeeeseessesssssessseseesesssnssessessessassesssssseseessesssessesaessessessassssesassesssnsassssnssesses sesseessssosssessessaesaessessessessssssassasseessesenesaesaessssseesassaeesessasssesesssaesaessessessarssestessenseesessssesantaesasssersas | svsssesssssessessiesesssssassesasses 300,000 | veovorrrreereeeee e 324,745 | e 321,960

(a)lincludingl$

OlcashiandishortitermiinvestmentsiasidefinediiniSSAPINo.2lofithelNAICIAccountinglPracticeslandIProceduresiManual.
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